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Natural Gas

May 18, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

PO. Box 33068 ~ Charlotte, NC 28233 ~ www. piedmontng. corn

mlllllll .,eomo Natural Gas

May 18, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

I i__• • '_!, _ •

f (

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

, 1

C: ORS

IRO. Box 33068 • Charlotte, NC 28233 ° www.piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

March-10

18
13
10
10
16
11
14
26
11

129
15.50

1,999.50

A

A

A

A

A

A

A

A

A

7 of A' s

Commission and Fees rate
Total Commission and Fees (Expenditures)

41,679.00
28,801.50
33,155.00
20,855.00
53,368.00
34,270.50
42,917.00
78,403.00
20,520.50

353,969.50
1,999.50

351,970.00

B

8
B

8
B

B

B

B

B

7 of 8's

Less: Fees (Expenditures)
Option Premium

Activit in Account

Debits

D 98,550.00
D 41,679.00

D 104,351.00

28,801.50

33,155.00

20,855.00

20,855.00

250,232.00

53,368.00
34,270.50
82,061.00

751,704.00

42,917.00
78,403.00
20,520.50
92,158.00

Credits

242,893.00

88.53
334,032.00
98,399.47

1 73,980.50

91,479.00

90,299.00

20,855.00
110,656.00
416,951.00

174,768.00

137,337.50

241,483.00
89,921.00

g of D's 1,753,880.50 2,223, 143.00 7 of C's

2,223, 143.00
~1,758,888.58

469,262.50
98,550.00

193,875.50
(3) 761,688.00

T of C's

7 of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 2/1 0
ADM accrual in 3/10
P&L and Cash Activity

24
24
48

15.50
744.00

E

E

7 of E's

Commission and Fees rate
Total Fees (Receipts)

(4) 750,960.00
(3) 744.00

751,704.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(88.53) Interest from ADM

Piedmont Natural Gas

Reconciliation o1 ADM statement to SC Hedging Activity and Recon
March-10

(2)

18 A

13 A

10 A

10 A

16 A

11 A

14 A

26 A

11 A

129 Z of A's
15.50 Commission and Fees rate

1,999.50 Total Commission and Fees (Expenditures)

(2)

(1)

41,679.00 a

28,801.50 B

33,155.00 e

20,855.00 B

53,368.00 B

34,270.50 B

42,917.00 B

78,403.00 B

20,520.50 B

353,969.50 T of B's

1,999.50 Less: Fees (Expenditures)

351,970.00 Option Premium

D

D

O

D

_-of D's

Activity in Account

Debits

98,550.00

41,679.00

104,351.00

28,801.50

33,155.00

20,855.00

20,855.00

250,232.00

53,368.00

34,270.50

82,061.00

751,704.00

42,917.00

78,403.00

20,520.50

92,158.00

1,753,880.50

(3)

Credits

242,893.00 c

88.53 c

334,032.00 c

98,399.47 c

173,980.50 c

91,479.00 c

90,299.00 c

20,855.00 c

110,656.00 c
416,951.00 c

174,768.00 c

137,337.50 C

241,483.00 C

89,921.00 c

2,223,143.00 T of C's

2,223,143.00 T of C's

(1,753,880.50) T of D's

469,262.50 P&L and Cash Activity per ADM statement

98,550.00 Reverse ADM accrued 2/10

193,875.50 ADM accrualin 3/10

761,688.00 P&L and Cash Activity

(s)

(4)

(5)

24 E

24 E

48 T of E's
15.50 Commission and Fees rate

744.00 Total Fees (Receipts)

750,960.00 Proceeds from positions (Receipts)

744.00 Total Fees (Receipts)

751,704.00 Futures P&L per ADM statement

(6) (88.53) Interest from ADM



ADM

ADM INVItSTOR Sl:RVICFS, INC.
(.:hica D Hrfar d Df' 'I'r, fdu I) rf i i liny,

I -t I O'. Itfckso!) IJ)IYd. ~ .)U Itu l 1)I)ifA

C. hicayi) Illinif)s fiffrJfft-") If)f1

FIONTIIL~ CO! IVODI1 Y STAI E. M& 'I I

STATEMENT DATB: MAR 31, 2010

ACCOVNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOVR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CVSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

* * * &' * ~ ~ * * * Y 0 U R A C T I V I T Y T H I S M 0 N T H * + * * * * * F ~ ~ * ~ + *

DATE

3/01/0

3/02/0
3/02/0

18

WTRF OVT

CALL MAR 11 NYM NAT GAS E 8500 C
WIRE TRANSFER REC
WIRE TRANSFER RECBIVED

CASH VS

NET PREM US
WIREREC US

98 550 00

41, 679.00
242, 893.00

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT CREDIT

3/04/0

3/05/0

3/05/0

3/09/0

WTRP OUT

02/10 INTBREST
CRBDIT INTERBST
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC
WIRE TRANSFER RECBIVBD

CASH VS

CR INT US

WIREREC US

WIRERBC US

104,351.00

88.53

334, 032.00

98, 399.47

3/10/0

3/12/0

13

WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

WIRERBC US

CALL DEC 10 NYM NAT GAS E 7150 C NET PRBM US 28, 801.50

173,980.50

3/15/0

3/16/0

10

WIRE TRANSFER RBC
WIRB TRANSFER RECEIVED

WIRBREC VS

CALL MAR 11 NYM NAT GAS E 7000 C NBT PREM VS 33,155.00

91,479.00

3/17/0
3/17/0

10 CALL NOV 10 NATURAL GAS 6750 C NET PREM US 20, 855.00
WIRB TRANSFER RBC WIRERBC US
WIRE TRANSFER RECEIVED

90, 299.00

3/18/0
3/18/0

3/18/0

3/19/0

3/22/0

3/23/0

3/24/0
3/24/0
3/24/0

3/25/0

10
10-

16
11

CALL NOV 10 NYM NAT GAS E 6750 C
CALL NOV 10 NATURAL GAS 6750 C
CANCBLLED TRADB
WIRE TRANSFER REC
WIRB TRANSFER RECEIVED

WIRE TRANSFER RBC
WIRE TRANSFER RBCEIVED

WTRF OVT

WIRE TRANSFER REC
WIRE TRANSFER RBCBIVED

CALL JAN 11 NYM NAT GAS E 6600 C
CALL FEB 11 NYM NAT GAS E 6850 C
WTRF OUT

WIRE TRANSFBR REC
WIRE TRANSFER RECEIVED

NET PREM VS
CANCEL VS

WIRBREC US

WIRERBC VS

CASH US

WIREREC US

NBT PREM VS
NET PREM VS

CASH VS

WIREREC US

20, 855. 00

250, 232. 00

53, 368.00
34, 270. 50
82, 061.00

20, 855.00

110,656.00

416, 951.00

174, 768.00

137,337.50

3/26/0 24 24 APR 10 NATURAL GAS C P88 VS 751,704. 00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer l3anfels Midland Company.

PLEASE REPOHI ANY DIFII EHENCES OR OSJECI fONS IMMEDIAI ELY YOUH FAILIIHE IO IMMEDIAIELY EXERCISE YOIIH HIGHI TO HAVE DIF&ERFNCLS OR OSJEC IfONS

CORRLC I ED wILL IJL DLEfvlLD YOUR AGREEMENT THAf THIS STATEMENT IS COHHECT AND RATIFILD.

iif. I'!X IO & I &X fif .&'f(I)E '. &JIIJ!.) !) 'I f1&I '\It!) ECX'.IIIOI . ', )X!r V.fifti ' 'I:I C, &EJ 4!IXIXX" ':1F '-, X'I 'JXf I OF' HE!E!&EF IIIX

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board ;)f It:;_dt_ lh_iiding

14I W. tackson Blvd. • Suite l(_i}0/\

(. hicag_, lllinic,_, (_060_-3 luC_

MON'fHLY COMMODI1Y S2rA1 _MENI

STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

310110

310210

3/02/0

3/04/0

3/05/0

3/05/0

3/09/0

311010

3/12/0

311510

311610

311710
3/17/0

3/18/0

3/18/o

3/18/o

3/19/0

3/22/0

3/23/0

3/24/0

3/24/0

3/24/0

3/25/0

3/26/0

* * * * * Y O U R A C T I V I T Y T H I S M 0 N T H * * * * * * * * * * * * *

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

WTRF OUT CASH US 98,550.00

18 CALL MAR Ii NYM NAT GAS E 8500 C NET PREM US 41,679.00

WIRE TRANSFER REC WIREREC US 242,893.00

WIRE TRANSFER RECEIVED

13

I0

I0

WTRF OUT CASH US 104,351.00

02/10 INTEREST CR INT US 88.53

CREDIT INTEREST

WIRE TRANSFER REC WIREREC US 334,032.00

WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 98,399.47

WIRE TRANSFER RECEIVED

CALL DEC i0 NYM NAT GAS E 7150 C NET PREM US 28,801.50

WIRE TRANSFER REC WIREREC US 173,980.50

WIRE TRANSFER RECEIVED

CALL MAR ii NYMNAT GAS E 7000 C NET PREM US 33,155.00

WIRE TRANSFER REC WIREREC US 91,479.00

WIRE TRANSFER RECEIVED

CALL NOV i0 NATURAL GAS 6750 C NET PREM US 20,855.00

WIRE TRANSFER REC WIREREC US 90,299.00

WIRE TRANSFER RECEIVED

i0 CALL NOV i0 NYM HAT GAS E 6750 C NET PREM US 20,855.00

I0- CALL NOV i0 NATURAL GAS 6750 C CANCEL US 20,855.00

CANCELLED TRADE

WIRE TRANSFER REC WIREREC US 110,656.00

WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 416,951.00

WIRE TRANSFER RECEIVED

WTRF OUT CASH US 250,232.00

WIRE TRANSFER REC WIREREC US 174,768.00

WIRE TRANSFER RECEIVED

16 CALL JAN II NYM NAT GAS E 6600 C NET PREM US 53,368.00

Ii CALL FEB II NYM NAT GAS E 6850 C NET PREM US 34,270.50

WTRF OUT CASH US 82,061.00

WIRE TRANSFER REC WIREREC US 137,337.50

WIRE TRANSFER RECEIVED

24 24 APR i0 NATURAL GAS C P&S US 751,704.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of lhe Archer Daniels Midland Company,
PLEASE REPORI ANY DIFFERENCES OR OB,tEC]_ONS IMMEDIATELY, YOUR FAILURE 10 IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECIED WILL BE DEEMED YOUR AGREEMENT THAI ]HIS STATEMENT IS CORRECTAND RATIFIED.

_E LS_NEOR lAX RECOK3S SU3JEC] TO _ERMS AN[) C;E!NDI1IONSON _EVERSE S_I:;E COOED$YM£C)tS ARE EX_EAINED CN REVERSESiO[:':
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PAGE 2

STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RHC. WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICB AT
1/800/654-0461 or 312/242-7200.

DATE

3/26/0
3/26/0

LONG/BUY SHRT/SELL DBSCRIPTION

24 PUT APR 10 NATURAL GAS
WIRE TRANSFER RBC
WIRB TRANSFER RBCEIVED

EX PRICB/LEGND CC

7000 C BXER/ASSN US
WIREREC US

DEBIT CREDIT

.00
241, 483.00

3/29/0
3/29/0
3/29/0
3/29/0
3/29/0
3/29/0
3/29/0
3/29/0
3/29/0

12
18

6
6

19

CALL APR 10 NATURAL GAS
CALL APR 10 NATURAL GAS
CALL APR 10 NATURAL GAS
CALL APR 10 NATURAL GAS
CALL APR 10 NATURAL GAS

18 CALL APR 10 NATURAL GAS
12 CALL APR 10 NATURAL GAS

6 CALL APR 10 NATURAL GAS
WIRB TRANSFER REC
WIRE TRANSFBR RECEIVED

8600
9500
9550

10250
10850
12000
14000
15000

C
C
C
C
C
C
C
C

EXPIRE US
EXPIRE US
EXPIRB US
EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE US
BXPIRB US

WIRBREC US

.00

.00

.00

.00

.00

.00.00

.00
89, 921.00

3/30/0 14 CALL DBC 10 NYM NAT GAS E 6200 C NET PREM US 42, 917.00

3/31/0
3/31/0
3/31/0

26
11

CALL APR 11 NYM NAT GAS E 6200 C
CALL NOV 10 NYM NAT GAS E 6400 C

WTRF OUT

NET PREM US
NET PRBM US

CASH US

78, 403. 00
20, 520. 50
92, 158.00

* * » » » * » * » * * * * * » » P 0 S I T I 0 N S I N Y 0 U R A C C 0 U N T * » » * * » * * » * * » * * * * » *

3/30/0

3/31/0

3/31/0

3/24/0

3/17/0

14
14*

26
26»

11
11»

16
16*

10
10*

CALL DBC 10 NYM NAT GAS E 6200 C
OPTION MARKET VALUB

EXPIRE 11/23/10
AVBRAGE LONG: .305

LAST TRADB DATE: 11/23/10

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MARKET VALUE

EXPIRE 3/28/11
AVBRAGE LONG: .300

LAST TRADE DATE: 3/28/11

CALL NOV 10 NYM NAT GAS E 6400 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVBRAGE LONG: .185

LAST TRADE DATE: 10/26/10

CALL JAN 11 NYM NAT GAS E 6600 C
OPTION MARKET VALUB

EXPIRE 12/27/10
AVBRAGE LONG: .332

LAST TRADE DATB: 12/27/10

CALL NOV 10 NYM NAT GAS B 6750 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .207

.3050 US

.3020

.3000 US

.3019

.1850 US

.1604

.3320 US

.2981

.2070 US

.1200

42, 280. 00
42, 280. 00*

78, 494. 00
78, 494. 00»

17,644. 00
17, 644. 00*

47, 696.00
47, 696.00*

12, 000.00
12, 000. 00*

PLEASE HEPOHI ANY

CORRl! CTED WILL BE
l!!";!4!0!!!»i!!!I(r!!il'8

ADM INVESTOR 888V~ ft4Csa w(3(8(fflRBAt1ad subsidiary of fhe Archer Daniels Midland Company.

DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUH FAILURE TO IMMFDIAIELY EXERCISE YOUH HIGHT fo HAVE Dlf-FERENCES OH OBJECIIONS

DEEMLD YOUR AGREEMEN r THAI THIS S fA I EMEN I IS COHREC I AND RATIF ILD.
' JkiJ! C1!o!4!!i""»»D Co%!ll1io»5 !!,»! ",!!1!!l-!'I!!

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of "l_:ade Build:ing

14t W. Jackson Bl\d_ • Suite 16(10,,\

( hicago, l ltinios 60601-3190

MOP4 lilLY COMMODH Y S [A_ E:MEN /

PAGE

STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/26/0 24 PUT APR i0 NATURAL GAS 7000 C EXER/ASSN US .00

3/26/0 WIRE TRANSFER REC WIREREC US 241,483.00

WIRE TRANSFER RECEIVED

3/29/0 12 CALL APR i0 NATURAL GAS 8600 C EXPIRE US .00

3/29/0 18 CALL APR i0 NATURAL GAS 9500 C EXPIRE US .00

3/29/0 6 CALL APR I0 NATURAL GAS 9550 C EXPIRE US .00

3/29/0 6 CALL APR I0 NATURAL GAS 10250 C EXPIRE US .00

3/29/0 19 CALL APR I0 NATURAL GAS 10850 C EXPIRE US .00

3/29/0 18 CALL APR i0 NATURAL GAS 12000 C EXPIRE US .00

3/29/0 12 CALL APR i0 NATURAL GAS 14000 C EXPIRE US .00

3/29/0 6 CALL APR I0 NATURAL GAS 15000 C EXPIRE US .00

3/29/0 WIRE TRANSFER REC WIREREC US 89,921.00

WIRE TRANSFER RECEIVED

3/30/0 14 CALL DEC i0 NYM NAT GAS E 6200 C NET PREM US 42,917.00

3/31/0 26 CALL APR ii NYM NAT GAS E 6200 C NET PREM US 78,403.00

3/31/0 ii CALL NOV i0 NYM NAT GAS E 6400 C NET PREM US 20,520.50

3/31/0 WTRF OUT CASH US 92,158.00

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

3/30/0 14 CALL DEC i0 NYM NAT GAS E 6200 C .3050 US 42,280.00

14" OPTION MARKET VALUE .3020 42,280.00"

EXPIRE 11/23/10

AVERAGE LONG : .305

LAST TRADE DATE: 11/23/10

3/31/0 26 CALL APR Ii NYM NAT GAS E 6200 C .3000 US 78,494.00

26* OPTION MARKET VALUE .3019 78,494.00"

EXPIRE 3/28/11

AVERAGE LONG: .300

LAST TRADE DATE: 3/28/11

3/31/0 11 CALL NOV 10 NYM NAT GAS E 6400 C .1850 US 17,644.00

ii* OPTION MARKET VALUE .1604 17,644.00"

EXPIRE 10/26/10

AVERAGE LONG: .185

LAST TRADE DATE: 10/26/10

3/24/0 16 CALL JAN ii NYM NAT GAS E 6600 C .3320 US 47,696.00

16" OPTION MARKET VALUE .2981 47,696.00"

EXPIRE 12/27/10

AVERAGE LONG: .332

LAST TRADE DATE: 12/27/10

3/17/0 I0 CALL NOV i0 NYM NAT GAS E 6750 C .2070 US 12,000.00

i0" OPTION MARKET VALUE .1200 12,000.00"

EXPIRE 10/26/10

AVERAGE LONG: .207

ADM INVESTOR P_I/t_'VlI_f_I IIi1:_,_ wll_J'_6_l_d subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECTK:)NS IMMEDIAf ELY. YOUR FAILURE TO IMMEDIA:TELY EXERCISE YOUR RICH]-TO HAVE DIFFERENCES OR OBJECI IONS

CORRECTED WILL BE DEEMED YOUR AGREEMEN I THAT THIS S fAFEMEN f IS CORREC l AND RATIFIED,

i_E{_A_NFORlAX i'!ECO/_DS SUBJECl _,':_!'E_]MS,At_[; CONi:)lllO_S ON REV[:R.SES_DE C(:_[:)EOSYMBL)LS_,RE EXPl AINt D ('}N R£V_ERS[:SIDE
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBBR! 121 X2068

SALBSMAN NUMBER! 121 X121

INTRODUCED BY! RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY (2UBSTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/24/0

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC

11
11*

.3100 US

.2792
CALL FEB 11 NYM NAT GAS E 6850 C

OPTION MARKET VALUE
BXPIRB 1/26/11

AVERAGE LONG: .310

LAST TRADE DATE: 1/26/11

DEBIT CREDIT

30, 712.00
30, 712.00*

3/15/0

3/10/0

2/24/0

10
10*

13
13*

15
15*

CALL MAR 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUE

BXPIRE 2/23/11
AVERAGE LONG: .330

LAST TRADE DATE: 2/23/11

CALL DEC 10 NYM NAT GAS E 7150 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVBRAGB LONG: .220

LAST TRADE DATB: 11/23/10

CALL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .365

.3300 US

.2708

.2200 US

.1430

.3650 US.1413

27, 080. 00
27, 080. 00*

18,590.00
18,590.00*

21, 195.00
21, 195.00»

2/23/0

3/02/0

1/28/0

1/29/0

12
12*

18
18+

15
15+

12
12*

LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUB

EXPIRE 1/26/11
AVERAGE LONG: .365

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGB LONG: .230

LAST TRADB DATB: 2/23/11

CALL JAN 11 NYM NAT GAS E 9200 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGB LONG: .260

LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 9350 C
OPTION MARKET VALUE

BXPIRE 1/26/11
AVERAGE LONG: .264

LAST TRADE DATB: 1/26/11

.3650 US.1563

.2300 US

.1145

.2600 US

.0492

.2640 US

.0586

18,756.00
18,756.00*

20, 610.00
20, 610.00*

7, 380.00
7, 380.00*

7, 032.00
7, 032.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE HEPOH1 ANY DIFFERENCES QH OBJECTIONS IMMEDIATELY YOUR FAILUHE IO IMMEDIAIELY EXERCISE YOUH HIGH) 10 HAVE DIFFERENCES OH OBJE('DONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT 1HIS STAI LMENT IS CORHECT AND HA111 ILD,

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board t_f T_:adt_ Building

14t W. ]ackso_l Blvd. * Suite [6i)0J\

Chicago, lIlinius 606t):t-3 l;i_0

MON_ t-iLY C:OMMOL;I_ Y S IAt"_MEN [
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/24/0 ii CALL FEB ii NYM NAT GAS E 6850 C .3100 US 30,712.00

Ii* OPTION MARKET VALUE .2792 30,712.00"

EXPIRE 1/26/11

AVERAGE LONG: .310

LAST TRADE DATE: 1/26/11

3/15/0 I0 CALL MAR Ii NYM NAT GAS E 7000 C .3300 US 27,080.00

I0" OPTION MARKET VALUE .2708 27,080.00*

EXPIRE 2/23/11

AVERAGE LONG: .330

LAST TRADE DATE: 2/23/11

3/10/0 13 CALL DEC i0 NYM NAT GAS E 7150 C .2200 US 18,590.00

13" OPTION MARKET VALUE .1430 18,590.00"

EXPIRE 11/23/10

AVERAGE LONG: .220

LAST TRADE DATE: 11/23/10

2/24/0 15 CALL JAN ii NYM NAT GAS E 7650 C .3650 US 21,195.00

15- OPTION MARKET VALUE .1413 21,195.00"

EXPIRE 12/27/10

AVERAGE LONG: .365

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB ii NYM NAT GAS E 7750 C .3650 US 18,756.00

12" OPTION MARKET VALUE .1563 18,756.00"

EXPIRE 1/26/11

AVERAGE LONG: .365

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR Ii NYM MAT GAS E 8500 C .2300 US 20,610.00

18" OPTION MARKET VALUE .1145 20,610.00"

EXPIRE 2/23/11

AVERAGE LONG: .230

LAST TRADE DATE: 2/23/11

1/28/0 15 CALL JAN II NYM NAT GAS E 9200 C .2600 US 7,380.00

15- OPTION MARKET VALUE .0492 7,380.00*

EXPIRE 12/27/10

AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB II NYM NAT GAS E 9350 C .2640 US 7,032.00

12- OPTION MARKET VALUE .0586 7,032.00*

EXPIRE 1/26/11

AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPOR]. ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILL.IRE FO IMMEDIAIELY EXERCISE YOUR RICH]. TO HAVE DIFFERENCES OR OBJEC lIONS

CQRREC].ED WILL BE DEEMED YOUR AGREEMENT ]HAT ]'HIS STAI-EMENT IS CORRECT AND RATIFIED

RETA;NFOR IAX RECORDS S_JBJEC'(T© IERMS At_[';GC}N!DI]IOt_SONREdER,*_ SiDE CO['_EDS (MBOL_ ARE EX_L,_INEDCN REVERS,ESiDE
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOVNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/20/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

.300 US 271, 080. 00
1.506 271,080.00»

18 PUT SEP 10 NATURAL GAS 5600 C
18* OPTION MARKBT VALUE

249, 660.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

CREDIT

10/22/8 17 PUT AUG 10 NATURAL GAS 6000 C
17* OPTION MARKET VALUE

312,290.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .300

.300 US 318,410.00
1.873 318,410.00*

10/07/8

9/04/8
9/05/8

LAST TRADE DATE: 7/27/10

18 PUT OCT 10 NATURAL GAS 6000 C
18* OPTION MARKET VALUE

298, 800.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .200

LAST TRADE DATB: 9/27/10

6 PUT MAY 10 NATURAL GAS 6500 C
6 PUT MAY 10 NATURAL GAS 6500 C

12* OPTION MARKET VALUE
315,720.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .150

.200 US 324, 720. 00
1.804 324, 720. 00*

.150 US 157,860.00.150 VS 157,860.00
2.631 315,720. 00*

9/04/8
9/05/8

LAST TRADE DATE: 4/27/10

7 PUT JUN 10 NATVRAL GAS 6 500 C
6 PUT JUN 10 NATURAL GAS 6500 C

13* OPTION MARKET VALUE
329, 550.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 5/25/10

.150.150
2.535

US
VS

177,450. 00
152, 100.00
329, 550.00*

9/04/8
9/05/8

9/04/8
9/05/8

5 PUT JUL 10 NATURAL GAS 6500 C
6 PUT JUL 10 NATURAL GAS 6500 C

11» OPTION MARKET VALUE
265, 980.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 6/25/10

6 PUT AVG 10 NATVRAL GAS 6500 C
5 PUT AUG 10 NATVRAL GAS 6500 C

11* OPTION MARKET VALVE
257, 070.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150

.150 US 121,100.00.150 US 145,320.00
2.422 266, 420. 00»

.150 US 141,180.00.150 US 117,650.00
2.353 258, 830.00*

LAST TRADE DATE: 7/27/10

9/29/8 .300 US 382, 500.00
2.250 382, 500.00*

rrr T r r, i tjir ) »r lri ir iri'i'

17 PUT OCT 10 NATURAL GAS 6500 C
17* OPTION MARKET VALVB

367, 200.00- SIM EXPIRE 9/27/10
ADM INVESTOR SBIIIAffeES,S85kTB wholly GBS&d subsidiary of the Archer Daniels Midland Company.

PLEASE HEPOHI ANY Dll FE HENCES OH OBJF»( 1«ffrtN»S»I~QQ~Y YOIJ/++JIrir(HE 1 0 IMME DIA I ELY EXERCISE YOUH RIGH I I 0 HAVE DII FE HENCES OH OBJLC'I IONS
coRHEcrED WII L BE DEEMED YDUR AGREE~ rFf~sWMEMENf IC &Clf1EOTAND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Ch:ica_4o BoaM of[radt BuiMi_g

14l W. Jackson Bird, • Suite 16()(!A

Chicago, l lli n ios 6060:1-3190

MONIHLY C:OMMODIfY S[AIEMEN!

PAGE

STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

10/20/8 18 PUT SEP i0 NATURAL GAS 5600 C .300 US 271,080.00

18" OPTION MARKET VALUE 1.506 271,080.00"

249,660.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

10/22/8 17 PUT AUG I0 NATURAL GAS 6000 C .300 US 318,410.00

17" OPTION MARKET VALUE 1.873 318,410.00"

312,290.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 7/27/10

10/07/8 18 PUT OCT i0 NATURAL GAS 6000 C .200 US 324,720.00

18" OPTION MARKET VALUE 1.804 324,720.00*

298,800.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 9/27/10

9/04/8 6 PUT MAY i0 NATURAL GAS 6500 C .150 US 157,860.00

9/05/8 6 PUT MAY i0 NATURAL GAS 6500 C .150 US 157,860.00

12" OPTION MARKET VALUE 2.631 315,720.00"

315,720.00- SIM EXPIRE 4/_7/i0

AVERAGE SHORT: .150

LAST TRADE DATE: 4/27/10

9/04/8 7 PUT JUN i0 NATURAL GAS 6500 C .150 US 177,450.00

9/05/8 6 PUT JUN i0 NATURAL GAS 6500 C .150 US 152,100.00

13" OPTION MARKET VALUE 2.535 329,550.00*

329,550.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 5/25/10

9/04/8 5 PUT JUL i0 NATURAL GAS 6500 C .150 US 121,100.00

9/05/8 6 PUT JUL i0 NATURAL GAS 6500 C .150 US 145,320.00

ii* OPTION MARKET VALUE 2.422 266,420.00*

265,980.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 6/25/10

9/04/8 6 PUT AUG i0 NATURAL GAS 6500 C .150 US 141,180.00

9/05/8 5 PUT AUG i0 NATURAL GAS 6500 C .150 US 117,650.00

ii* OPTION MARKET VALUE 2.353 258,830.00*

257,070.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150

LAST TRADE DATE: 7/27/10

9/29/8 17 PUT OCT I0 NATURAL GAS 6500 C .300 US 382,500.00

17" OPTION MARKET VALUE 2.250 382,500.00*

367,200.00- SIM EXPIRE 9/27/10

CREDIT

ADM INVESTOR SIgR_I_._,_III_I_.Ta wholly Q_d subsidiary of the Archer Daniels Midland Company.

PLEASE REPOR1 ANY DIFFERENCES OR OB,JF_I_IL__Y. YO_._2F,._)__RE TO IMMEDIATELY EXERCISE YOUR RIGH 1- IO HAVE DIFFERENCES OR OBJECTIONS
CORREC[ED WILL BE DEEMED YOUR AGREEME-FN:"_t_,_S'_iP_MENT'IS CORRECTAND RATIFIED,

RI:T,MN_:{}D ]AX [!ECC}RDS SUBJECI TO TERMSAt_[:)CC}NDITIONSON REVERSe::SiDE CODED$YM£*,OLSARE EXF_!.,XiNEDC}NR[:.V__.{SESiDE
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR( 121 X121

INTRODUCED BY. RBC.WEALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200.

DATE

7/28/8

LONG/BUY SHRT/SELL DESCRIPTION BX PRZCB/LEGND CC

.340
2.931

US6 PUT MAY 10 NATURAL GAS 6800 C
6* OPTION MARKET VALUE

175, 860.00- SZM EXPIRE 4/27/10
AVERAGE SHORT: .340

LAST TRADE DATB: 4/27/10

DEBIT

175,860.00
175,860.00*

CREDIT

7/28/8 7 PUT JUN 10 NATURAL GAS 6800 C
7* OPTION MARKET VALUB

198,450.00- SIM BXPIRB 5/25/10
AVBRAGE SHORT: .340

LAST TRADE DATE: 5/25/10

.340 US 198,450. 00
2.835 198,450. 00*

8/11/8 6 PUT MAY 10 NATURAL GAS 7000 C
6* OPTION MARKET VALUE

187,860.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10

.300
3.131

US 187, 860. 00
187, 860. 00~

8/11/8 6 PUT JUN 10 NATURAL GAS 7000 C
6* OPTION MARKET VALUE

182, 100.00- SZM BXPIRE 5/25/10
AVBRAGE SHORT: .300

.300 US 182, 100.00
3.035 182i100.00%

8/01/8
8/11/8

LAST TRADE DATE: 5/25/10

5 PUT JUL 10 NATURAL GAS 7000 C
6 PUT JUL 10 NATURAL GAS 7000 C

11* OPTION MARKET VALUE
320, 980.00- SIM EXPIRE 6/25/10

AVERAGB SHORT: .302

.270 US 145, 950.00

.330 US 175,140.00
2.919 321,090.00»

8/01/8
8/20/8

LAST TRADE DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 7000 C
5 PUT AUG 10 NATURAL GAS 7000 C

11* OPTION MARKET VALUB
312,070.00- SIM BXPIRE 7/27/10

AVBRAGE SHORT: .311

LAST TRADE DATE: 7/27/10

.280 US

.350 US
2.844

170,640. 00
142, 200. 00
312,840. 004

8/29/8 12 PUT SEP 10 NATURAL GAS 7000 C
12* OPTION MARKBT VALUB

334, 440.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

.400
2.809

US 337,080.00
337, 080. 00*

10/20/8 18
18+

CALL SEP 10 NATURAL GAS 8500 C
OPTION MARKET VALUB

EXPIRE 8/26/10
AVBRAGE LONG: .965

.965 US

.004
720. 00
720. 00*

ADM INVESTOR SRPtV1el89I I!Ktaa whISII((8BAted subsidiary of the Archer Daniels Midland ComPany.

PLEASE REPORT ANY DIFFERI=NCI=S OR OBJECIIONS IMMEDIATFLY YOUH FAILIJHE 10 IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OH OBJECZIONS

CORRECTFD WILL BE. DELMED YOUR AGREEMENT TIIAZ THIS S fATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

7/28/8 6 PUT MAY i0 NATURAL GAS 6800

6* OPTION MARKET VALUE

175,860.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .340

LAST TRADE DATE: 4/27/10

7/28/8 7 PUT JUN I0 NATURAL GAS 6800

7* OPTION MARKET VALUE

198,450.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .340

LAST TRADE DATE: 5/25/10

8/11/8 6 PUT MAY i0 NATURAL GAS 7000

6* OPTION MARKET VALUE

187,860.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10

8/11/8 6 PUT JUN i0 NATURAL GAS 7000

6* OPTION MARKET VALUE

182,100.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .300

LAST TRADE DATE: 5/25/10

8/01/8 5 PUT JUL 10 NATURAL GAS 7000

8/11/8 6 PUT JUL i0 NATURAL GAS 7000

Ii* OPTION MARKET VALUE

320,980.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .302

LAST TRADE DATE: 6/25/10

8/01/8 6 PUT AUG i0 NATURAL GAS 7000

8/20/8 5 PUT AUG i0 NATURAL GAS 7000

Ii* OPTION MARKET VALUE

312,070.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADE DATE: 7/27/10

8/29/8 12 PUT SEP i0 NATURAL GAS 7000
12" OPTION MARKET VALUE

334,440.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

10/20/8 18 CALL SEP i0 NATURAL GAS 8500

18" OPTION MARKET VALUE

EXPIRE 8/26/10

AVERAGE LONG: .965

EX PRICE/LEGND CC

C .340 US

2.931

DEBIT

175,860.00

175,860.00"

C .340 US 198,450.00

2.835 198,450.00"

C .300 US 187,860.00

3.131 187,860.00"

C .300 US 182,100.00

3.035 182,100.00"

C .270 US 145,950.00

C .330 US 175,140.00

2.919 321,090.00"

C .280 US 170,640.00

C .350 US 142,200.00

2.844 312,840.00"

C .400 US 337,080.00

2.809 337,080.00*

CREDIT

C .965 US 720.00

.004 720.00*

ADM INVESTOR $_tVt_lf)_ II_l_.Ea wh_lJ_6/_arl_.d subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE lO tMMEDIA] ELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJEC-IIONS

CORREC fED WILL BE DEEMED 'YOUR AGREEMENT IHAT THIS STATEMENT IS CORREC f AND RATIFIED.
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU

ARB UNABLE TO RESOLVB WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMBR SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE

11/04/9 2
2*

CALL NOV 10 NATURAL GAS 8850 C .330 US
OPTION MARKBT VALUE .020

BXPIRE 10/26/10
AVERAGE LONG: .330

LAST TRADE DATE: 10/26/10

LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LBGND CC DEBIT CREDIT

400. 00
400. 00»

10/22/8 17
17*

CALL AUG 10 NATURAL GAS 8900 C .770 US
OPTION MARKET VALUE .001

EXPIRE 7/27/10
AVBRAGE LONG: .770

170.00
170.00»

9/29/8 17
17»

LAST TRADB DATE: 7/27/10

CALL OCT 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGB LONG: 1.040

LAST TRADE DATE: 9/27/10

1.040 US
.011

1,870. 00
1,870. 00*

12/01/9 28
28»

CALL DEC 10 NATURAL GAS 9000 C .360 US
OPTION MARKET VALUE .033

EXPIRE 11/23/10
AVERAGE LONG: .360

9, 240. 00
9, 240. 00*

7/28/8 6
6*

LAST TRADB DATE: 11/23/10

CALL MAY 10 NATURAL GAS 9100 C 1.009 US
OPTION MARKET VALUB .001

EXPIRE 4/27/10
AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

60.00
60.00*

8/20/8

9/04/8
9/05/8

10/14/8

5
5»

6
6

12»

19
19»

CALL AUG 10 NATURAL GAS 9100 C
OPTION MARKET VALUE

EXPIRB 7/27/10
AVERAGB LONG: 1.070

LAST TRADE DATE: 7/27/10

CALL MAY 10 NATURAL GAS 9150 C
CALL MAY 10 NATURAL GAS 9150 C

OPTION MARKBT VAIUE
EXPIRE 4/27/10

.660AVERAGE LONG

LAST TRADB DATE: 4/27/10

CALL MAY 10 NATURAL GAS 9250 C
OPTION MARKET VALUE

EXPIRB 4/27/10
AVERAGB LONG: .530

1.070 US
.001

.660 US

.660 US

.001

.530 US

.001

50.00
50.00*

60.00
60.00

120.00*

190.00
190.00*

LAST TRADE DATB: 4/27/10
ADM INVESTOR SERVICES, lNC. a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DII- EHENCES OR OBJEO1IONS IMMEDIA1 SLY, YOUR I'AILUHE IO IMMEDIAIELY EXERCISE YOUR RIGHT 1O HAVE Dlf tkHENCES OR OBJEO IIONS

CORRECTED WILL BE DELMED YOUR AGREEMENT IHAT 1IIIS STATEMENT IS CORHEC1 AND RATIFIED.
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/04/9 2 CALL NOV I0 NATURAL GAS 8850 C .330 US 400.00

2* OPTION MARKET VALUE .020 400.00*

EXPIRE 10/26/10

AVERAGE LONG: .330

LAST TRADE DATE: 10/26/10

10/22/8 17 CALL AUG I0 NATURAL GAS 8900 C .770 US 170.00

17" OPTION MARKET VALUE .001 170.00"

EXPIRE 7/27/10

AVERAGE LONG: .770

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT i0 NATURAL GAS 9000 C 1.040 US 1,870.00

17- OPTION MARKET VALUE .011 1,870.00"

EXPIRE 9/27/10

AVERAGE LONG: 1.040

LAST TRADE DATE_ 9/27/10

12/01/9 28 CALL DEC i0 NATURAL GAS 9000 C .360 US 9,240.00
28* OPTION MARKET VALUE .033 9,240.00*

EXPIRE 11/23/10

AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

7/28/8 6 CALL MAY I0 NATURAL GAS 9100 C 1.009 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

8/20/8 5 CALL AUG i0 NATURAL GAS 9100 C 1.070 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 7/27/10

AVERAGE LONG: 1.070

LAST TRADE DATE: 7/27/10

9/04/8 6 CALL MAY i0 NATURAL GAS 9150 C .660 US 60.00

9/05/8 6 CALL MAY i0 NATURAL GAS 9150 C .660 US 60.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 4/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 4/27/10

10/14/8 19 CALL MAY i0 NATURAL GAS 9250 C .530 US 190.00

19" OPTION MARKET VALUE .001 190.00"

EXPIRE 4/27/10

AVERAGE LONG: .530

LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE fO IMMEDIA[ELY EXERCISE YOUR RIGHT lO HAVE DIFFERENCES OR OBJECTIONS

COF1RECTED WILL BE DEEMED YOUR AGREEMENT -[HAT 1HIS STATEMENT IS CORREC] AND RATIFIED,
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STATEMBNT DATE: MAR 31, 2 0 10

ACCOUNT NUMBBRI 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

7/28/8 7
7*

CALL JUN 10 NATURAL GAS 9250 C 1.009 US
OPTION MARKBT VALUE .001

EXPIRE 5/25/10
AVERAGB LONG: 1.009

LAST TRADE DATB: 5/25/10

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

70.00
70.00*

8/29/8 12
12*

CALL SBP 10 NATURAL GAS 9300 C
OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGB LONG: 1.115

1.115 US
.002

240. 00
240. 00*

8/11/8

10/14/8

6
6*

20
20*

LAST TRADB DATE: 8/26/10

CALL MAY 10 NATURAL GAS 9350 C .820 US
OPTION MARKET VALUE .001

EXPIRB 4/27/10
AVERAGB LONG: .820

LAST TRADB DATE: 4/27/10

CALL JUN 10 NATURAL GAS 9350 C .530 US
OPTION MARKET VALUE .001

EXPIRE 5/25/10
AVERAGB LONG: .530

60.00
60.00*

200. 00
200. 00»

8/11/8
9/05/8

10/14/8

9/04/8

9/04/8
9/05/8

6
6

12*

16
16*

7
7»

5
6

11*

LAST TRADB DATB: 5/25/10

CALL JUN 10 NATURAL GAS 9400 C
CALL JUN 10 NATURAL GAS 9400 C

OPTION MARKET VALUE
EXPIRE 5/25/10

AVERAGE LONG: .742

LAST TRADB DATE: 5/25/10

CALL JUL 10 NATURAL GAS 94 00 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGB LONG: .565

LAST TRADE DATE: 6/25/10

CALL JUN 10 NATURAL GAS 9500 C
OPTION MARKBT VALUE

EXPIRE 5/25/10
AVERAGE LONG: .660

LAST TRADE DATE: 5/25/10

CALL JUL 10 NATURAL GAS 9 500 C
CALL JUL 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
EXPIRE 6/25/10

AVERAGE LONG: .657

.825 US.660 US

.001

.565 US.001

.660 US

.001

.660 US

.655 US

.001

60.00
60.00

120.00*

160.00
160.00»

70.00
70.00»

50.00
60.00

110.00*

ADM INVESTOR SRRV~ IDICBa whESIPpI5At&d subsidiary of fhe Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERFNCLS OR OBJECTIONS IMMEDIATELY YOUH I AILUHk 10 IMMEDIAIELY EXERCISE YOUH HIGH I IO HAVE DIFFERENCES OH OBJEC I IONS

CORRECTED WILL BE DEEME D YOEJR AGREEMENT II!AT I HIS S IATEMFNT IS CORRECT AND HATIFIFD.
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

7/28/8 7
7*

8/29/8 12
12"

8/11/8 6

6*

10/14/8 20
20*

811118 6

9/05/8 6
12.

lO/14/8 16
16-

9/04/8 7

7*

9/04/8 5
9/05/8 6

11"

SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

CALL JUN i0 NATURAL GAS 9250 C 1.009 US

OPTION MARKET VALUE .001

EXPIRE 5/25/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 5/25/10

CALL SEP I0 NATURAL GAS 9300 C 1.115 US

OPTION MARKET VALUE .002

EXPIRE 8/26/10

AVERAGE LONG: 1.115

LAST TRADE DATE: 8/26/10

CALL MAY I0 NATURAL GAS 9350 C .820 US

OPTION MARKET VALUE .001

EXPIRE 4/27/10

AVERAGE LONG: .820

LAST TRADE DATE: 4/27/10

CALL JUN i0 NATURAL GAS 9350 C .530 US

OPTION MARKET VALUE .001

EXPIRE 5/25/10

AVERAGE LONG: .530

LAST TRADE DATE: 5/25/10

CALL JUN i0 NATURAL GAS 9400 C .825 US

CALL JUN I0 NATURAL GAS 9400 C .660 US

OPTION MARKET VALUE .001

EXPIRE 5/25/10

AVERAGE LONG: .742

LAST TRADE DATE: 5/25/10

CALL JUL i0 NATURAL GAS 9400 C .565 US

OPTION MARKET VALUE .001

EXPIRE 6/25/10

AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10

CALL JUN I0 NATURAL GAS 9500 C .660 US

OPTION MARKET VALUE .001

EXPIRE 5/25/10

AVERAGE LONG: .660

LAST TRADE DATE: 5/25/10

CALL JUL i0 NATURAL GAS 9500 C .660 US

CALL JUL i0 NATURAL GAS 9500 C .655 US

OPTION MARKET VALUE .001

EXPIRE 6/25/10

AVERAGE LONG: .657

DEBIT CREDIT

70.00

70.00*

240.00

240.00*

60.00

60.00*

200.00

200.00*

60.00

60.00

120.00"

160.00

160.00"

70.00

70.00*

50.00

60.00

ii0.00"

ADM INVESTOR gtl_l_/l_f:@_ I_i_'_a wh@J_l_d subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE TO IMMEDIAIELY EXERCISE YOUR R_GHT [0 HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT -lt.lA-[ TFtlS S [ATEMEN1- IS CORRECTAND RATIFIED.
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STATEMENT DATE: MAR 31, 2010

ACCOVNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODVCBD BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOVTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200.

DATE

8/11/8 6
6*

CALL JUL 10 NATURAL GAS 9650 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

.855 VS

.001

LONG/BUY SHRT/SELL DBSCRIPTI011T EX PRICE/LEGND CC DEBIT CREDIT

60. 00
60.00*

8/01/8

8/01/8

5
5*

6
6*

CALL JUL 10 NATURAL GAS 9800 C
OPTION MARKET VALUE

BXPIRB 6/25/10
AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

CALL AUG 10 NATVRAL GAS 9900 C
OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGB LONG: 1.081

.990 VS

.001

1.081 US
.001

50.00
50.00»

60.00
60.00*

9/05/8

10/30/8

5
5*

20
20*

LAST TRADE DATE: 7/27/10

CALL AVG 10 NATURAL GAS 9950 C
OPTION MARKET VALVB

EXPIRE 7/27/10
AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

CALL JUN 10 NATURAL GAS 10 000 C
OPTION MARKET VALUB

EXPIRE 5/25/10
AVERAGE LONG: .470

.650 VS

.001

.470 US

.001

50.00
50.00»

200. 00
200. 00»

9/04/8

10/07/8

10/30/8

6
6*

18
18»

18
18»

LAST TRADE DATE: 5/25/10

CALL AUG 10 NATURAL GAS 10000 C
OPTION MARKET VALUB

EXPIRE 7/27/10
AVBRAGE LONG: .660

LAST TRADB DATE: 7/27/10

CALL OCT 10 NATURAL GAS 10000 C
OPTION MARKET VALUB

EXPIRE 9/27/10
AVERAGE LONG: .700

LAST TRADB DATE: 9/27/10

CALL MAY 10 NATURAL GAS 10250 C
OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE LONG: .410

.660 VS

.001

.700 US

.005

.410 VS.001

60.00
60.00»

900.00
900.00*

180.00
180.00»

LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE RLRORr ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE IO IMMEDIAILLY LXERCISE YOUR RIGHT IO HAVE DIFFERENCES OR OBJECTIONS
CORRECI ED WILL BE DEEMED YOUR AGREEMENT THAT THIS S TATE!v1EN I IS CORRECT AND RAI IFIFD.
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ADM INVESTOR SERVICES, INC.

( hicago t.x _rd of 'I!rl,de iudc, ng

]4l W. Jackson Blvd. • Suite 1600A

Ch ica go, I ll in io s 6(/604-31 _J0

MONIHLY COMMODI]Y STATEMENI
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

8/11/8 6 CALL JUL I0 NATURAL GAS 9650 C .855 US

6* OPTION MARKET VALUE .001

EXPIRE 6/25/10

AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

8/01/8 5 CALL JUL I0 NATURAL GAS 9800 C .990 US

5* OPTION MARKET VALUE .001

EXPIRE 6/25/10

AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 9900 C 1.081 US

6* OPTION MARKET VALUE .001

EXPIRE 7/27/10

AVERAGE LONG: 1.081

LAST TRADE DATE: 7/27/10

9/05/8 5 CALL AUG i0 NATURAL GAS 9950 C .650 US

5* OPTION MARKET VALUE .001

EXPIRE 7/27/10

AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

10/30/8 20 CALL JUN I0 NATURAL GAS I0000 C .470 US

20* OPTION MARKET VALUE .001

EXPIRE 5/25/10

AVERAGE LONG: .470

LAST TRADE DATE: 5/25/10

9/04/8 6 CALL AUG i0 NATURAL GAS i0000 C .660 US

6* OPTION MARKET VALUE .001

EXPIRE 7/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 7/27/10

10/07/8 18 CALL OCT I0 NATURAL GAS I0000 C .700 US

18" OPTION MARKET VALUE .005

EXPIRE 9/27/10

AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10

10/30/8 18 CALL MAY I0 NATURAL GAS 10250 C .410 US

18" OPTION MARKET VALUE .001

EXPIRE 4/27/10

AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10

DEBIT CREDIT

60.00

60.00*

50.00

50.00*

60.00

60.00*

50.00

50.00*

200.00

200.00*

60.00

60.00*

900.00

900.00*

180.00

180.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORY ANY DIFFERENCES OR OBJECFIONS IMMEDIATELY. YOUR FAILURE FO IMMEDIAIELY EXERCISE YOUR RIGH-[ [O HAVE DIFFERENCES OR OBJEC[IONS

CORREC[ED WILL BE DEEMED YOUR AGREEMENT THAT tHIS S-[ATEMEN r IS CORRECTAND RAIIFIED.
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STATBMBNT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/20/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

26
26*

.510 US

.002
CALL OCT 10 NATURAL GAS 11500 C

OPTION MARKET VALUE
EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

DEBIT CREDIT

520. 00
520. 00*

11/03/8

9/05/8

10/14/8
10/30/8

10/14/8

10/14/8
10/30/8

30
30*

CALL NOV 10 NATURAL GAS 12250 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

CALL SBP 10 NATURAL GAS 12800 C
OPTION MARKET VALUB

EXPIRE 8/26/10
AVERAGE LONG: .340

LAST TRADE DATB: 8/26/10

20 CALL JUN 10 NATURAL GAS 13000 C
20 CALL JUN 10 NATURAL GAS 13000 C
40* OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE SHORT: .130

LAST TRADB DATE: 5/25/10

16 CALL JUL 10 NATURAL GAS 13000 C
16+ OPTION MARKBT VALUB

EXPIRB 6/25/10
AVBRAGE SHORT: .100

LAST TRADE DATE: 6/25/10

19 CALL MAY 10 NATURAL GAS 13250 C
18 CALL MAY 10 NATURAL GAS 13250 C
37* OPTION MARKET VALUB

EXPIRE 4/27/10
AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

.480 US

.002

.340 US

.001

.080 US

.180 US

.001

.100 US

.001

.080 US

.140 US

.001

200. 00
200. 00
400. 00*

160.00
160.00*

190.00
180.00
370.00+

600.00
600.00*

110.00
110.00*

10/20/8 18 CALL SEP 10 NATURAL GAS 13950 C .200 US
18* OPTION MARKET VALUB .001

EXPIRE 8/26/10
AVERAGE SHORT: .200

180.00
180.00*

10/22/8

LAST TRADE DATE: 8/26/10

17 CALL AUG 10 NATURAL GAS 14000 C .170 US
17* OPTION MARKET VALUE .001

EXPIRE 7/27/10
AVERAGE SHORT: .170

170.00
170.00»

ADM INVESTOR SBPtVSBR+ lb''Ba whE7lff)8(8)f)RTBd subsidiary o( the Archer Daniels Midland ComPany.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE IO IMMEDIAIELY EXERCISE YOUR HIGH I IO HAVE Dlf. Fl HENCES OR OSJt=C RONS

CORRECTED WILL BE DEFMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIEU,
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ADM

ADM INVESTOR SERVICES, INC.

Chicago B(mrd of Irade Building

141 _,,\/iJackson Blvd. • Suite 1600A

Chicago, l l Iin ios 6060:|:-3190

MONTHLY COt_4tIOOl;Y SrAIEMLN!
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/20/8 26 CALL OCT i0 NATURAL GAS 11500 C .510 US 520.00

26* OPTION MARKET VALUE .002 520.00*

EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

11/03/8 30 CALL NOV i0 NATURAL GAS 12250 C .480 US 600.00
30* OPTION MARKET VALUE .002 600.00*

EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

9/05/8 II CALL SEP i0 NATURAL GAS 12800 C .340 US ii0.00
ii* OPTION MARKET VALUE .001 ii0.00"

EXPIRE 8/26/10

AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

10/14/8 20 CALL JUN I0 NATURAL GAS 13000 C .080 US 200.00

10/30/8 20 CALL JUN I0 NATURAL GAS 13000 C .180 US 200.00
40* OPTION MARKET VALUE .001 400.00*

EXPIRE 5/25/10

AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL i0 NATURAL GAS 13000 C .i00 US 160.00

16" OPTION MARKET VALUE .001 160.00"

EXPIRE 6/25/10

AVERAGE SHORT: .i00

LAST TRADE DATE: 6/25/10

10/14/8 19 CALL MAY i0 NATURAL GAS 13250 C .080 US 190.00

10/30/8 18 CALL MAY I0 NATURAL GAS 13250 C .140 US 180.00

37* OPTION MARKET VALUE .001 370.00*

EXPIRE 4/27/10

AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

10/20/8 18 CALL SEP i0 NATURAL GAS 13950 C .200 US 180.00

18" OPTION MARKET VALUE .001 180.00"

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

10/22/8 17 CALL AUG i0 NATURAL GAS 14000 C .170 US 170.00

17" OPTION MARKET VALUE .001 170.00-

EXPIRE 7/27/10

AVERAGE SHORT: .170

ADM INVESTOR C=_lfl_tWl_i:l_1l_O",sawhOlY-_#,_d subsidiary of the Archer Dan}els Midland Company,

PLEASE REPORt' ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILt,IRE To IMMEDIAIELY EXERCISE YOUR RIGH] [O HAVE DIFFERENCES OR OBJECFIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

Ft[ _&_NFOR TA_ RECOI_D,S SUI._J[CT TO"T'E_MSz_t,_DCGND[1 IONSON _} VER.'_ESD,"{ CODEC)S fM[_-_..'!c_,_RE EXPLAINEDC'N t_EV{{!_SE _;DE
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATB

8/20/8 5 CALL AUG 10 NATURAL GAS 14800 C
5» OPTION MARKET VALUB

BXPIRE 7/27/10
AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

.200 US

.001

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICB/LEGND CC DEBIT

50.00
50.00»

CREDIT

8/01/8

8/01/8

5 CALL JUL 10 NATURAL GAS 15000 C
5* OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGB SHORT: .200

LAST TRADE DATE: 6/25/10

6 CALL AUG 10 NATURAL GAS 15000 C
6* OPTION MARKET VALUE

EXPIRE 7/27/10
AVBRAGE SHORT: .250

.200 US

.001

.250 US.001

50. 00
50.00*

60.00
60.00*

9/29/8
10/20/8

7/28/8

LAST TRADE DATE: 7/27/10

17 CALL OCT 10 NATURAL GAS 15000 C
26 CALL OCT 10 NATURAL GAS 15000 C
43* OPTION MARKET VALUB

EXPIRE 9/27/10
AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

6 CALL MAY 10 NATURAL GAS 16000 C
6* OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE SHORT: .140

.230 US

.200 US

.001

.140 US

.001

170.00
260. 00
430.00*

60. 00
60.00*

7/28/8

8/29/8

11/03/8

LAST TRADB DATE: 4/27/10

7 CALL JUN 10 NATURAL GAS 16000 C
7* OPTION MARKBT VALUE

BXPIRE 5/25/10
AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

12 CALL SEP 10 NATURAL GAS 16000 C
12* OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATB: 8/26/10

30 CALL NOV 10 NATURAL GAS 16000 C
30» OPTION MARKET VALUE

EXPIRB 10/26/10
AVERAGE SHORT: .170

.140 US.001

.200 US.001

.170 US

.001

70.00
70.00*

120.00
120.00*

300.00
300.00*

LAST TRADE DATE: 10/26/10
ADM INVESTOR SERVICES, tNC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOHI ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE i 0 IMMEDIA1kLY kXERCISF YOUR RIGHT TO HAVE DIFf-ERENCES OR OBJEC3 IONS

CORRECTED WILL BE DELMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of "lrade 13u:ildic_g
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STATEMENT DATE: MAR 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

8/20/8 5 CALL AUG i0 NATURAL GAS 14800 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 7127110
AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

8/01/8 5 CALL J_L i0 NATURAL GAS 15000 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 6/25/10

AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG I0 NATURAL GAS 15000 C °250 US 60.00

6 ° OPTION MARKET VALUE .001 60.00*

EXPIRE 7/27/10

AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT i0 NATURAL GAS 15000 C .230 US 170.00

10/20/8 26 CALL OCT i0 NATURAL GAS 15000 C .200 US 260.00

43* OPTION MARKET VALUE .001 430.00*

EXPIRE 9/27/10

AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

7/28/8 6 CALL MAY i0 NATURAL GAS 16000 C .140 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE SHORT: .140

LAST TRADE DATE: 4/27/10

7/28/8 7 CALL JUN I0 NATURAL GAS 16000 C .140 US 70.00

7* OPTION MARKET VALUE .001 70.00*

EXPIRE 5/25/10

AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

8/29/8 12 CALL SEP i0 NATURAL GAS 16000 C .200 US 120.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

11/03/8 30 CALL NOV I0 NATURAL GAS 16000 C .170 US 300.00

30* OPTION MARKET VALUE .001 300.00*

EXPIRE 10/26/10

AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORf ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE tO IMMEDtAI ELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJEC-IIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT tS CORRECTAND RATIFIED,

RE_AINFOR TAXRECOF4DS SUBJECTTO T[._R_SA_(:_CONDHIOtJSON HEVER,SESiDE GC'(]E:D$ 4MBO_S ARE EXF_!AINEDQN REVCRSE _;iDE



South Carolina
Report as of 3/31/2010 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
$2,463,690

Realized Value

$2,424, 270
$400,810
$795,290

$4,925,500

Net Value Realized
Gain or Loss

$1,474, 820
($664,830)
{$56,390)

$2,461,810
Closed Positions —Ma -2006/A ril-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - Ma -2007/A ril-2008 Review $2,908,420 $1,159,981 ($1,748,439)
Closed Positions —Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$3,446, 030 {$6,147,835)
$3,599,735 ($12,587,530)

$18,653,865 ($'I 0,415,244)
$2,056,230 ($3,818,821)

$20,710,095 ($14,234,065)

{$9,593,865)
{$16,1 87,265)
($29,069, 109)

($5,875,051)
($34,944, 160)

South Carolina

Report as of 313112010 Close

Period Original Purchase Realized Value Net Value Realized
Cost/Proceeds Gain or ILoss_

$949,450 $2,424,270 $1,474,820Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$1,065,640 $400,810i ($664,830)

$851,680 $795,29C ($56,390)
$2,463,690 $4,925,500! $2,461,810

$3,369,220 ($1,385,730)i ($4,754,950)

$2,908,420 $1,159,981 ($1,748,439)

$3,446,030 ($6,147,835 ($9,593,865)

$3,599,735 ($12,587,530 ($16,187,265)

$18,653,865

$2,056,230

($10,415,244

($3,818,821

($14,234,065$20,710,095

($29,069,109)
($5,875,051)

($34,944,160



South Carolina May-2009/April-2010 Review
Re rt as of 3/31/2010 Close

Period Tool l T
MMBtus

Counterparty Purchased Per
Date

Month

Strike/Fixed
Purchase Price

Price
Purchase

Cost/Proceeds

Trade I
Expiration

Date

Expiration
Price Realized Value

Net Value
Realized Gain or

(Loss)

Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09
Ma -09

Ma -09
Ma -09
Ma -09
Ma -09

Ma -09
Jun-09
Jun-09

Put-Offset
Put
Call
Put
Call Sold
Put-Offset
Put
Call
Put
Put-Offset
Put
Call
Put
Put-Offset
Put
Call
Put
Call Sold
Call
Call
Put

NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX

NYMEX
BP
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
NYMEX

1/26/2
8/5/2008

1/26/2009
8/5/2008

1/26/200
8/1 1/2008
8/11/2
1/26/2009
1/26/200
9/4/200
9/4/2008

1/26/2009
1/26/2009
9/1 8/2008
9/18/200
1/26/2009
9/18/20

1 0/14/2008
8/11/2008
8/1 1/2008

120
120,00
120,000
120 00
120,00
120,000
120,0
120,000
120,000

-130,00
130 000
130,000
130,000

-120,000
120,000
120,000
120,000
120,0
120,000
130,000
130,000

$7
$7
$9.70
$7.0

$15.00
$7.0
$7.00
$9.40
$7.00
$65
$6.50
$845
$6 50
$7.00
$70
$8.55
$7.00

$13.00
$8.80
$9 55
$7.00

$019
$0.86

$0.17
$012
$0 23

$023
$076

$0.21
$0.16

$0.16
$0.67

$014
$043

$0.43
$0 86

$0.41
$0.12
$0.41
$0.80

$025

22,8
22, 800
103,2
19,800
14,400
27,6

27,600
91,080

24,600
20,800

20 800
87,100

17,550
51,600

51,600
102,60
48,600
14,400
48,600

103,350
32,500

4/27/200
4/27/2009
4/27/2009
4/28/200
4/27/2009
4/27/200
4/27/2009
4/27/2009
4/28/2009
4/27/2009
4/27/200
4/27/200
4/28/2009
4/27/200
4/27/2009
4/27/200
4/28/200
4/27/2009
4/27/2009
5/26/2009
5/26/2009

$0
$0
$3.25

$0.00
$0
$3.25
$0 00
$0
$0.00
$32
$0.0
$0
$0
$32
$0
$0.00
$0.00
$0.0

449,640

449,640

422, 110

449,640

22, 800
22,800

103,200
429,840

14,400
27 600
27,600

91,080
425,040

20,800
20

87, 100
404,560
51,600
51,600

102,600
401,040

14,40
48,600

103,350
32,500

Jun-09
Jun-0
Jun-09
Jun-09

Call
Put
Call
Put

Jun-09
Jun-09
Jun-09
Jun-09

Call
Put
Cax
Call Sold

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

8/20/2008
8/20/2008

9/3/2008
9/3/2008

10/8/2008
10/8/200

10/1 4/2008
1 0/1 4/2008

130,000
130
140,000
140,000
1 30,000
130,000
130
130,00

$9.30
$7 00

$10 00
$6.00
$7 90
$6.00
$865

$12 00

$0.82
$0.30
$0 50
$017
$0.7

$0.30
$0.53

$0.10

106,600
39,000
70,00

23,800
94,90

39,000
68,90
13,000

5/26/200
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/200

$0 00
$0
$0.00
$0 00
$0.0
$0.00
$0
$0.00

106,600
39,000

70,000
23,800

94,900
39,000

6S,900
13,000

Jun-09
Jun-09
Jun-09
Jun-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09

FUTURES
FUTURES
FUTURES
FUTURES
Put-Offset
Put
Call
Put
Put-Offset
Put
Call
Put
Call Sold
Put-Offset
Put

NYMEX
NYME
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX

5/26/2009
5/26/2009
5/26/2009
5/26/200
1/26/200
8/11/2008
8/1 1/2008
1/26/200
1/26/200
N20/2008
8/20/2008
1/26/2009
8/20/2008
1/26/200

9/4/2008

130,000
1 30,000
140,000
130,000
110,00
110,000
110,000
110,00
110,000
110,000
110,000
110,000
110,000

-100,000
100,000

$0.00
$0 00
$0.00
$0
$7.00
$7.00
$9 75
$7.00
$7.0
$7.00
$9.10
$7 00

$14.00

$3.54
$3 54
$3 54
$3.54
$0 27

$0.27
$0.82

$0.25
$0.33

$0.33
$1.00

$0 31
$0.15
$0.20

$0.20

29,700
29,700
89,65

26,950

36,300
110,000
33,550
16,500
20,00

20,000

5/26/2009
5/26/2009
5/26/2009
5/26/200
6/25/200
6/25/2009
6/25/2009
6/26/200
6/25/200
6/25/2009
6/25/2009
6/26/200
6/25/2009
6/25/2
6/25/200

$0
$00
$0
$0.0
$0 00
$0.00
$0.00
$3.84

$0.0
$0
$3.84
$0 00
$0
$0 00

449,930
449,930
344,540
319,930

347, 160

347,160

449,930
449,930
344, 540
319,930
29,700
29,700

89,650
320,210
36,300
36,300

110,000
313,610

16,500
20,000
20,000

Jul-0
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09
Jul-09

Call
Put
Put-Offset
Put
Call
Put
Put-Offset
Put
Call
Put
Call Sold
CallAu -09

Au -09 Put

NYMEX

BP
NYMEX
NYMEX
NYMEX

BP
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

9/4/200
1/26/200
1/26/2009
10/7/2008
10/7/2008
'I /26/200
1/26/200

10/20/2008
10/20/2008

1/26/200
10/20/2008

8/11/2008
8/11/2008

100,00
100,000

-110,000
110,000
110,00
110,00
110,000
110,000
110,000
110,000

110,000
110,000

$8.95

$6 00
$6.00
$8.35

$6.0
$6.00
$7.25
$6

$11.05
$10.00

$7 00

$0.70
$0.18
$0.20

$020
$0.67

$0.18
$03

$0.30
$1.04

$0.28
$0.30
$0.84

$0.29

70,00
17,500
22,000

22,000
73, 1

19,250
33,000

33,000
113,850
30,250
33,000
91,85

31,900

6/25/2009
6/26/2009
6/25/2009
6/25/200
6/25/200
6/26/2009
6/25/2009
6/25/2009
6/25/2009
6/26/2009
6/25/200
7/28/200
7/28/2009

$3.84
$0
$0.00

$0.00
$0
$0.00
$3 84
$0.0

$0

265,600

237, 160

237, 160

70,000
248, 100

22,000
22, 00

73,150
217,910

33,000
33,000

113,850
206,910

33,00
91,850
31,900

Au -0 Call NYMEX 8/20/2008 110,00 $9.2 $1.03 112,750 7/28/2009 112,750
PutAu -09

Au -09
Au -09 Call

Call Sold
NYMEX
NYMEX
NYMEX

8/20/2008
8/20/200

9/4/2008

110,000
110,000
110,000

$7
$15.00
$9.30

$0.34
$0.16
$0.68

37,400

74,80

7/28/2009
7/28/200
7/28/200

$0
$0
$0.00

37,400
17,60

74,800
Au -09
Au -09
Au -09
Au -09
Au -09
Au -0
Au Z9
Au -09
Au -09
Se -09
Se
Se -0

Put
Call
Put
Call
Call Sold
FUTURES
FUTURES
FUTURES
FUTURES
Call
Put
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

N YMEX
NYMEX

9/4/200
1 0/8/2008
10/8/2008

10/30/2008
10/30/2008

7/17/2009
7/1 7/200
7/28/2009
7/28/2009
8/1 1/2008
8/11/2
8/29/200

110,000
110,000
110,000
110,000
110,00
110,000
110,000
110,000
110,000
60,000
60,000

170,000

$6.50
$8.40
$6.0

$10 00
$13.00
$0.00
$0.00
$0.00
$0.00

$10.20

$9.80

$0.20
$0.79

$0 33
$0.44

$0.15
$3.54
$3.54
$3 54
$3.54
$0.8

$0.34
$1.10

22,000
86,900

48,40
16,500

53,10
20,400
187,000

7/28/200
7/28/200
7/28/200
7/28/2
7/28/2009
7/28/200
7/28/2009
7/28/200
7/28/200
8/26/200
8/26/2009
8/26/200

$0
$0
$0

$0.00
$0
$0.00
$0
$0

$0.0
$0

381,040
381,040
326,040
271,040

22,000
86,900
36,30

48,400
16,500

381,040
381,040
326,040
271,040

53,100
20,40

187,000
Sa 4J9
Se -09

Put

Se -0
Se

Call
Put

Sa -09
Se -09
Se -09

Call Sold
Call
Put

Call Sold
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

8/29/2008
8/29/200

9/4/2008
9/4/2008
9/4/2008

10/7/2008
10/7/2008

170,0
170,000
120,000
120
120,000
110,00
110,000

$7.0
$17.0

$8.75

$14.00
$8.9
$6 00

$0.43
$0.15
$0.97

$0.29
$0.17
$0.74

$0.30

72,250
25,500
116,40
34,800
20,400
81,400

33,000

8/26/2

8/26/2
8/26/200
8/26/200
8/26/2009
8/26/2009

$0
$0.00
$0.0
$0
$0.00
$0
$0.0

72,250
25, 5

116,400

20,400
81,400
33,000

Se -09

Sa -09
Se -09

Call
Call Sold
FUTURES
FUTURES

NYMEX
NYMEX
NYMEX
NYMEX

10/30/2008
10/30/2008

8/26/200
8/26/2009

120,000
120,00
60,000

170,000

$10.25
$13

$0.00
$0.00

$0.49
$0.20
$2.91
$2.91

58,80
24, 000

8/26/200
8/2N200
8/26/2009
8/26/2009

$0
$0
$0
$0.00

245, 340
695,130

58,800
24,000

245,340
695,130

Sa -09
Se -09
Oct-09
Oct-09

Oct-0

FUTURES
FUTURES
Call
Put
Put
Put

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

8/26/200
8/26/200
8/1 1/2008
8/11/2008
N11/2008
8/1 1/2008

120,000
110,000
90,00
10,000
30,00
50,000

$0
$0.00

$10.5
$7.0
$7.00
$7.0

$2.91
$2.91
$0.95

$0.40
$0,40
$0.40

85,05
4,000

12,000
20,000

8/26/20
8/26/200
9/25/200
9/25/200
9/25/200
9/25/200

$0.

$0
$0.00
$0
$0.

430,680
339,790

430,680
339,790
85,050

4,000
12,000
20,000

Pedod Tool

May-09 Put-Offset
May-09 Put

May-09 Call
May-O9 Put
May4)9 Call (Sold)

May-O9 Put-Offset
May-O9 Put

May-09 Call
May-O9 Put

May-O( Put-Offset
May-O( Put

May-o( Call
May-O(: Put
May-0(: Put-Offset

May-O(: Put
May-O( Call

May-O_ Put
May_)_ Call ISold)

May-.O4 Call
Jun-04 Call
Jun-09 Put

Jun-O9 Call
Jun-09 Put

Jun_9 Call
Jun-O9 Put

Jun-O9 Call
Jun-09 Put

Jun-09 Call

MMBtus

Counterparty Original Trade Purchased Per
Oate Month

NYMEX 1/26/2009 -120,000
&YMEX 81512008 120,00C

NYMEX 8/5/2008 120,00£
BP 112612009 120,00£
NYMEX 81512008 120,00£

_IYMEX 112612009 -120,00£
NYMEX 8/11/2008 120,00(
_IYMEX 8/1112008 120,00(:

BP 11261200£ 120,00(
NYMEX 1/2612009 -130,00(

NYMEX 91412006 130,00(
NYMEX 91412006 130,00(

BP 1/26/20OC_ 130,000
NYMEX 11261200(: -120,000
NYMEX 9/18/2006 120,000

NYMEX 9/18/20OE 120,000
BP 1/26/200£ 120,000

NYMEX 9118/2006 120,000
NYMEX 10/14/200_ 120,000

NYMEX 8/11/200{ 130,000
NYMEX 8/111200_ 130,000

NYMEX 812012008 130,00(]
NYMEX 8120/2008 130,00C

NYMEX 913/2008 140,00£
NYMEX 91312008 140,00C

NYMEX 10/8/2008 130,00£
NYMEX 10/8/2008 130,00£

_IYMEX 10/1412008 __-- 130,00£

Jun-09 Call (Sold) NYMEX 10114/2008 130,00(:
Jun-09 FUTURES NYMEX 512612009 130,00(:

-- Jun-0"_--'9FU'_URE'_'S"_ -- 51261200£ -- 13_0,0---'_

Jun-0£ FUTURES NYMEX 51261200£ 140,00(

Jun-O£ FUTURES NYMEX 5/26/200S 130,00(

JulY§ Put-Offset NYMEX 1/26/200£_ -110,000
Jul-0£ Put NYMEX 811112006 110,000
Jul-O'_ Call qYMEX 8/11/200_ __ 110,000

-- Jul-O(: Put B'--P_-- -- 11261200(: - 110,000

J_ul43_ Put-Offset NYMEX 1/26/200£ -110,000

Jul4)£ Put NYMEX __ 8/20/2006 __ 110,000
"_"Jul_ Cal'_ NYM_EX __ 8/20/200( 110,000

Jul-04 Put BP 112612004 _110,000

-- Jul-0"_'_._11 (Sold) NYMEX 8/201200_ 110,000
Jul-09 Put-Offset NYMEX 1/26/200_ -100,000
Jul-09 Put NYMEX 9/412008 100,00C

Jul-09 Call NYMEX 9/4/2008 100,00£
Jul-09 Put BP 1/26/2009 100,00£

JuI-O9 Put-Offset NYMEX __ 1/2612009 __ -110,00£
Jul-09 Put NYMEX 10/7/2008 110,00£

110,00(Jul-09 Call NYMEX 10/7/2008

Jul-09 Put BP 112612009 110,00(:
Jul439 Put-Offset NYMEX 1/26/2009 -110,00(:
Jut-O'-_'_'9 Put NYMEX 1012012006 110,00(

JuI-O'_9Cal'_ _IYM_EX 10/20/200"_"_8- 110,00(

Jul--O£ Put

-- J'_ul-O"_Call(Sold) __

Put __
carl
Put

ca_l
Put
Call
Put
Call

FUTURES

kuQ49 FUTURES

kuQ-09 FUTURES

FUTURES
Call

Put
Sep-09 Call

P_ut

___p__ _ca,
Put

Sep-O£ Call
Sept( Put

Call
Sep-O_ Call ISold)

Sep-OC. FUTURES
Sep-0(: FUTURES

Sep-O(: FUTURES
Sep-OE FUTURES
Oct-O_ Call
Oct-O4 Put

Oct.)9 Put
r_J3(_ Pl Jt

BP 1/26/200£ 110,00(

NYMEX 10/20/2006 110,00(
NYMEX 8/1112006 110,000
qY'---MEX -- 8/_1/200_ -- 1_0,000

NYMEX 8/20/2006 __ 110,000
_IYMEX 8/20/2006 110,000

-- NYMEX -- 8/20_/200_ __ 110,000
NYMEX -- 9/41200_ 110,000

-- NYMEX -- 9/4/2006 110,000
NYMEX 10/8/200_ 110,000

NYMEX 10/8/200_ __ 110,00£

-- NYM'_E'-X_ _"10_01_200_ -- 110,00(3

N'--Y'MEX __ 101301.___2008 110,00£
NYMEX 7/1712009 110,00£

NYMEX
NYMEX

NYMEX
JYMEX

South Car_,;;_a May-20091April-2010 Review

Report as of 3/3112010 _ln..,,

Strike/Fixed Purchase Price
Price

$7.00 $0.14

$7,00 ($0.19
$9.7O $0.86

$7.00 ($0.17)

$15.00 ($0.12)
$7.0£ $0.23

$7.0£ ($0.23)
$9.4C $0.76

$7.0C ($0.21)
$6.5C $0.16

$6.5C 1$0.16)
$8.4.= $0.67

_.5c ($o.141
$7.0(: $0.43

$7.0(: ($0.43'_
$8.5_ $0.86

$7.0( ($0.41:
$13.00 ($0.12'

$8.80 $0.41
$9.55 $0.8(

$7.00 ($0.25
$9.30 $0.8,_

$7.00 ($0.30
$1000 $05O

$6.00 ($0.17)
$7.90 $0.73

_.oo ($0.3o)
$8.65 $0.53

$12.0£
$0.0£

($0.1o)
$3.54

$00£ $354
$0.0C $3.54
$0.0£ $3.54

$7.0C $0.27

$7.0._c($0.27_
$9.7_ $Q8_

$7.0( _ __
$7.0( $0.3_

$14.00
$6.50

$7.00 __._0.33'
$9.10 $1.0(:

--_$7--_ ---
($0.15

$0.2(

$6.50 ($0.20)
$8.95 $0.70

_.oc___

$65o ($o.18)
$6.00 __-- $0.20

($0.20) _

$8.35 $0.67

_.0£ ($o.18)
$6.0£ $0.30

$6.0£ ($0.30J__
$7.2_ $1.04

$60( ($0.28)
$11.0£

-- $10.0£
$710(

$9.2,=
$7.OO

$15.oo__
$9.30

Purchase

Coat/Praceeds

Trade I Nat Value

Expiration Expiration _eallzed Value ' Realized Gain or
Date Price (Loss)

22,800 412712009 $0.0( (22,800',

(22,800) 412712009 $0.0( 22,80Z
103,200 4/2712009 $0.00 1103,200:

(19,800) 4128/2009 $3.25 (449,640 1429,840'
(14,400) 412712009 $0.00 0; 14,40(

27,600 412712009 $0.00 0 {27,600

(27,600) 4/27/2009 $0.00 0 27,60£
91,08(3 4/2712009 $0.00 0 (91,080

(24,6001 412812009 $3.25 (449,640) (425,040)
20,80£ 41271200£ $0.00 0 (20,800)

(20,800; 41271200£ $0.00 0 20,800
87,10(: 4/27/2005 $0.0C 0 (87,100)

(17,550; 4/28/200£ $3.25 1422,110) (404,560)
51,60£ 4/27/200_ $0.0£ C (51,600)

(51,600' 41271200(: $0.0£ C 51,60u
102,60(: 41271200(: $0.0£ C (102,600)

(48,6001 41281200(: $3.2.= /449,640; (401,040)

(14,400 4/27/200£ $0.0( C 14,401',
48,600 4/27/200£ $0.0(: £ (48,6001

103,350 512612004 $0.0(: (103,3501

(32,500) 512612004 $0.0( 32,50C
106,600 512612009 $0.0( (106,600]

(39,000) 512612009 $0.00 39,00,_
70,000 512612009 $0.00 170,000'

(23,800) 512612009 $0.00 0 23,80(:
94,900 5/2612009 $0.00 0 (94,900

139,000) 5/2612009 $0.00 0 39,00(
68,90(3 512612009 $0.00 0 (68,900

--512612009 -- $0._ - 0 13,00(
C 5/261200£ $0,00 ____
C 512612009 $0.00 (449,930) (449,930)
£ 51261200 c $0.0£ (344,540) (344,540)

C 5/261200£ $0.0C (319,930) (319,930)
29,70(: 6/251200(: $0.0£ C

--_ -- 6/251200(:_-" $0.0-'_'---C---- C - 29,700
89,65(: 61251200(: $0.0£ C

- _ 6/26/200£ $3.8_ _ --

36,30( 6/25/200£ $0.0( C (36,300)

6/25/200c $0.0(: C 36,301;
110,000 6/2512004 $0.0(

__ 0/2612004 $3.8 z _ ___
(16,500) 612512009 $0.0( 16,50(:

20,000 612512009 $0.00 0' (20,000'

(20,000) 612512009 $0.00 0 20,00(:
70,000 612512009 $000 0 (70,000

(17,500) 6/2612009 $3.84 (265,600) (248,100

22,000 6/25/2009 __ $0.00 0 L.22,000
_ 612512009 __ $0.00 __-- 0 _ 22,00(

73,15C 612512009 $0.00 O (73,150

(19,2501 6/261200£ $3.84 (237,160) (217,910
33,00£ 61251200£ $0.00 (] .(33,000

6/2512005 $0.0£ C 33,00(

113,85(: 6/25/200_ -- $0.0£ C (113,850
(2o6,910

33,00(

__ $6.50__
$8.40
$6.00

$10.00
$13.00

$0.00

7/17/2009 110,00£ $0.0£
7/28/2009 110,00£ $0.0£

7/28/2009 110,00£ __ $0.0£
8/1112008 60,00£

NYMEX 8111/2008 __-- 60,00(
NYMEX -- - 8/29/2008 170,00(:

NYMEX 8/2912008 170,00(

-- NYMEX 812912008 170,00(
NYMEX --91412006 120,00(
_IYMEX 91412006 120,000

NYM_E'X_ -- 9/4_00_ 120,000
NYMEX 10/7/200E 110,000

NYMEX 10/7/2006 110,000
-- NYMEX 10130/2006 120,000

qYMEX 10/30/200E 120,000

NYMEX 8/26/200(. 60,000
NYMEX 812612004 170,000
NYMEX 812612004 120,000

_IYMEX 8/26/2009 110,000

NYMEX 8111/2008 90,00C
NYMEX

NYMEX
NYMFX

$10.2£

$7.0£
$9.8C

$7.0£
$17.0(:

$8.7_
$6.5C

$14.0(

$8.9(

$10.25

$0.84

$1.0-_
____m

$0.6E

($O.2O
$0.74

($0.3_)_
$0..___

__ $0.._9._J
$3.54
$3.54

$3.54

$3.54 __
$0.89

_ ($0.34)_
$1.1C

($0.15_
$0.97

($0.17_
$0.7_

$6.00 ($0.30'
$0.4_

$1300 ($0.20
$0.O0 $2.9_

$0.00 $2.91
$0.00 $2.91
$0.00 $2.91

$10.50 $0.95

811112008 10,00£ $7.00
8/1112008 30,00£ $7.00
8/11/2008 50,00£ $7.0£

($0.40)
($0.4o)
($0.40)

91,85(

112,75(

74,800

86,900
m

(_,300)
48,400

0

_ $3.8_ __

6/25/200 c __ $0.0£ __
71281200(: $0.0£

7128/200 _. __ $0.0(
7/28/200_ $0.0(

$0_ _
7/28/2004 $0.0£

7/28/200_ $0.0(

7128/2009 __ $0.00 __--

712812009 __ $O00 __--
712812009 $0.00
7/28/2009 $0.00

__ 7/28/2009 $0.00
712812009 $0.00

£

C

0
0

(381,040)

(326,040)

._91,850
31,901

(112,756

C
C

C
C

C

37,401
17,60'

174,80C
22,00

36,30

.(48,40(

18,_
(381 ,_(
(381,0_(

(326,04(

_(.271,o4(

20,4£

7/28/2009 $0.00
7/28/2009 $0.0(3

C 7128/200£ $0.0(3

53,10_£ 8/261200£ - $0.0_
--8/26/200"_"-'_ -- $0.0"_C- --

187,00£ 8/261200S $0.0£

__ 8/26/2__ $0.0£

_ 8/261200(: __ $0.0_.._..____
116,40(: 8/261200£ $0.0£ _116,40(

8/26/200_ $0.0( 34,8(
_ 8/26/200_ -- $0.0"_-"_(------ 20,4(

81,400 812612004 $0.0( (81,40,

8/2612004 $0.0( 0 33,0(

58,800 812612009 - $0.0( 0 (58,80
(24,000) 812612009 $0.00 0 24,0(

0 8/2812009 $0.00 (245,340) (245,34

0 812612009 $0.00 (695,130) (695,13
0 8/2612009 $O.O0 (430,680) (430,68

0 8/2612009 $0.00 (339,790) (339,79
85,050 9/25/2009 $0.00 0 (86,05

(4,000) 912512009 $0.00 0 4,0(

(12,0001 912512009 $0.(30 0 12,0(
(20,000) 9/25/2009 $0.00 O 20,0(

(187,00(
72,25

25,5£



Period Tool Counterparty Original Trade
Date

Strike/FixedMMBtus
Purchased Per

Month
Price

Purchase Price
C ffp

Purchase
Cost/Proceeds

Trade /

Expiration
Date

Expiration
Price

Realized Value
Net Value

Realized Gain or
(Loss)

NYMEXOct-09 Call
NYMEXOct-09 Put

Oct-09 Call Sold NYMEX

8/29/2008
8/29/2008
8/29/2008

80,000
80,00
80,000

$9.80
$7 00

$17.0

$1.18
$0.40
$0.25

94,000
32,000
20,000

9/25/200
9/25/2009
9/25/2009

$0.0
$0.00 32,000

20,000

Oct-09 Call
Oct-09 Call
Oct-09 Put

NYMEX
NYMEX
NYMEX

9/9/2008
9/29/2008
9/29/200

180,000
170,00
170,00

$13.05
$8.75
$6.00

$0.34
$1.01

$029

61,560
171,700
49,300

9/25/2009
9/25/2009
9/25/200

$0.0
$0.00

61,560
171,700

49,300

Oct-09 Call Sold NYMEX
Oct-09 Call NYMEX
Oct-09 Call Sold NYMEX

Oct-09 Call NYMEX
Oct-09 Call Sold NYMEX

Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Oct-09 FUTURES NYMEX
Nov-09 Call
Nov-09 Put

NYMEX
NYMEX

NYMEXNov-09 Call
NYMEXNov-09 Put

Nov-09 Call Sold NYMEX

Nov-09 Call Sold NYMEX

9/29/2008
10/1 4/2008
10/14/200
10/30/200
10/30/2008

9/8/2009
9/16/2009
9/25/2009
9/25/200
9/25/200

9/4/2008
9/4/2008
9/4/2008

9/17/200
9/1 7/2008
9/1 7/2008

170,000
180,000
180,000
170,000
170,000
30,000
10,000
50,000
80,000

170,000
150,000
150,000
150,000
150,000
150,000
150,000

$14.00
$9.35

$13
$10.85
$14.00

$0.00
$0.00
$0.00
$0.00
$0 00
$9.25
$7.00

$14.5
$940
$7.00

$13.50

$0.21
$0.75

$0.29
$0.49

$0 20
$39
$3.9
$3.99
$3.99
$3.99
$1 08

$0 35
$0.20
$1.10

$0 40
$0 36

35,700
135,000
52,200
83,300

34,000

162,00
52, 500
30,000
164,250
60,000
54,000

9/25/200
9/25/2009
9/25/2009
9/25/200
9/25/2009
9/25/2009
9/25/2009
9/25/200
9/25/2009
9/25/2009

1 0/27/2009
10/27/200
10/27/2009
1 0/27/2009
10/27/2009
10/27/2009

$0
$0
$0.0
$0.0
$0.0
$00
$0.0
$0.00
$0.00
$0

$0.00
$0

$0.00
$00
$0
$00

90,390
30,130

150,650
241,040
342,210

35,700
135,000

52,20
83,300
34,000

90,390
30,130

150,650
241,040
342,210

52,50
162,000

30,000
164,250

60,000
54,000

Nov-09 Call
Nov-09 Put

NYMEX
NYMEX

1 0/8/2008
10/8/2008

230,000
230,000

$8.65
$6.85

$1 01
$0.50

232,300
115,000

1 0/27/2009
1 0/27/200

$0.00
$0.00

232,300
115,000

Nov-09 Call Sold NYMEX
Nov-0 Call NYMEX
Nov-09 Call Sold NYMEX
Nov-09 FUTURES NYMEX
Nov-09 FUTURES NYMEX
Nov-09 FUTURES NYMEX

Dec-09 Call
Dec-09 Put

NYMEX
NYMEX

Dec-09 Call Sold NYMEX

Dec-09 Call
Dec-09 Put

NYMEX
NYMEX

Dec-09 Call Sold NYMEX
Dec-09 Call NYMEX

Dec-09 Call
Dec-09 Put

NYMEX
NYMEX

Dec-09 Call Sold NYMEX

Dec-09 Call NYMEX
Dec-09 Call Sold NYMEX
Dec-09 FUTURES NYMEX
Dec-09 FUTURES NYMEX

Dec-09 FUTURES NYMEX
Jan-10 Call
Jan-10 Put

NYMEX
NYMEX

Jan-10 Call Sold NYMEX
Jan-10 Put-Offset NYMEX
Jan-10 Put
Jan-10 Call

NYMEX

NYMEX
Jan-10 Call Sold NYMEX
Jan-10 Call NYMEX
Jan-10 Call Sold NYMEX
Jan-10 Call NYMEX
Jan-10 Call Sold NYMEX
Jan-10 Call
Jan-10 Put

NYMEX

BP
Jan-10 Call Sold NYMEX

Jan-10 Call
Jan-1 0 Put

NYMEX

BP
Jan-10 FUTURES NYMEX
Feb-10 Call NYMEX

Dec-09 Call Sold NYMEX

1 0/8/2008
10/14/2008
1 0/1 4/2008
10/27/2009
1 0/27/2009
10/27/2009

9/11/2008
9/11/2008
9/1 1/2008
9/1 8/2008
9/18/2008
9/1 8/2008

1 0/1 4/2008
1 0/1 4/2008
10/20/2008
1 0/20/2008
10/20/2008
1 0/30/200
1 0/30/2008
11/23/2009
1 1/23/2009
11/23/2009

9/18/2008
9/18/2008
9/18/2008

12/28/2009
10/8/2008
10/8/2008
10/8/200

10/20/2008
10/20/2008
1 0/30/2008
1 0/30/2008

1/27/2
1/27/2
1/27/2009
7/17/2009
7/17/200

12/28/200
9/18/2008

230,000
230,000
230,00
150,000
150,000
230,000
100,000
100,000
100,000
100,000
100,000
100,000
200,000
200,000
290,000
290,000
290,000
300,000
300,000
100,000
100,000
290,000
110,000
110,000
110,000

-110,000
110,000
110,000
110,00
220,000
220, 000
320,000
320,000
110,00
110,000
110,000
100,000
100,000
110,000

$15.00
$9.85

$13 25
$0.00
$0.00
$0.00
$9 80
$6.60

$15.00
$10.10
$7 00

$14.00
$10.35
$13.50
$9 00
$6.00

$14.00
$11 20
$14.00
$0.0
$0.00
$0 00

$10.00
$7.0

$15.0
$6.00
$6 00
$9.80

$15.0
$10.40
$14.00
$11 30
$14 00

$7.45
$4.50

$11.50
$9.00
$4.00
$0.00

$10.00

$0.20
$0.70

$024
$4 56

$1.02
$022
$0.26
$1.15

$0.39
$0.40
$0.70

$0.24
$1 07

$0.30
$0 30
$0.5

$0.30
$4.47
$4.47
$4.47
$1 22

$0.32
$0.38
$0.04

$020
$0.99

$0.26
$0.78

$0 30
$0.6

$0.34
$0.87

$0.23
$025
$0.1

$0.13
$5.99
$1.25

46,000
161,000
55,200

101,500
22,000
26,000
114,500
39,000
40,000
140,000
47,000
310,300
87,000
87,000
177,000
90,000

134,200
35,200
41,800

4,400
22,000
108,350
28,600
171,600
66,000
206,400
108,800

95,150
25,025
27,500
13,000

13,250

112,050

1 0/27/200
1 0/27/200
10/27/2009
10/27/200
1 0/27/2009
10/27/2009
11/23/2009
11/23/2009
11/23/200
11/23/200
11/23/2009
11/23/2009
1 1/23/2009
1 1/23/2009
11/23/200
11/23/2009
11/23/2009
11/23/200
1 1/23/200
11/23/2009
11/23/200
11/23/2009
12/28/2009
12/28/2009
1 2/28/2009
12/28/200
12/28/200
12/28/2009
12/28/2
12/28/200
1 2/28/2009
12/28/2
12/28/200
1 2/28/200
12/29/2009
1 2/28/200
12/28/200
12/29/200
12/28/2009

1/26/201 0

$0.00
$00
$00
$0.00
$0.00
$0 00
$0
$00
$0.00
$0.00
$0
$0 00
$0.00
$0.00
$00
$0
$0.0
$0.00
$0 00
$0
$00
$0.00
$0
$0
$0 00
$0.00
$0.0
$0.00
$0
$0.00
$0.00
$0.0
$000
$00
$0.00

$0
$0.0

$0
$0.0
$0.0

366,300
366,300
527, 160

212,700
252,700
442, 830

111,100

46,000
161,000

55,200
366,300
366,300
527, 160
101,500

22, 000
26,00

114,500
39,000
40,000

140,000
47,000

310,300
87,000
87,00

177,000
90,000

212,700
252,700
442, 830
134,200

35,200
41,80
4,400
22, 000

108 350
28,600

171,600
66,000

206,400
108,80
95,150
25,025

13,000
27,500

13,250
111,100
112,050

Feb-1 Put NYMEX 9/18/2008 $7 00 $0.35 31,500 1/26/2010 $0.0 31,500

Feb-10 Call Sold NYMEX
Feb-10 Call
Feb-10 Put

NYMEX
NYMEX

Feb-10 Call Sold NYMEX
Feb-10 Call
Feb-10 Put

NYMEX

NYMEX
Feb-10 Call Sold NYMEX

Feb-10 Call NYMEX

Feb-1 0 Call
Fab-10 Put

NYMEX
BP

Feb-10 Call Sold NYMEX
Feb-10 Call
Feb-10 Put

NYMEX
BP

Feb-10 FUTURES NYMEX
Feb-10 FUTURES NYMEX
Feb-10 FUTURES NYMEX
Mar-10 Call
Mar-10 Put

NYMEX
NYMEX

Mar-10 Call Sold NYMEX
Mar-10 Call
Mar-10 Put

NYMEX

NYMEX
Mar-10 Call Sold NYMEX
Mar-10 Call NYMEX
Mar-10 Call Sold NYMEX

Mar-10 Call
Mar-1 0 Put

NYMEX
NYMEX

Fab-10 Call Sold NYMEX

9/1 8/2008
10/8/2008
10/8/200
10/8/200

10/20/2008
10/20/2008
10/20/2008
1 0/30/200
10/30/200

2/18/200
2/18/2009
2/18/2009
7/1 7/2009
7/1 7/2009
1/26/201
1/26/201
1/26/201 0
9/5/2008
9/5/2008
9/5/2008

9/1 8/2008
9/18/200
9/18/200

1 0/1 4/2008
10/14/2008
10/21/2008
10/21/2008

90,000
80,000
80,00
80,0

170,000
170,000
170,000
260,000
260

80,00
80,000
80,000
80,000
80,00
90,000
80,000

170,000
70,000
70,0
70,000
60,000
60,000
60,000

130,000
130,000
200,000
200,000

$15 50
$9.80
$6.0

$15.00
$9.4
$6 00

$15.20
$11.5
$14.00
$7.35

$11.40
$9.10
$4.00
$0.00
$0 00
$0.00

$10.5

$15 50
$10.35

$7.00
$15.50
$10.60
$14.00

$8.40
$6.50

$0.38
$0.9

$0.20
$0 26
$1.09

$0.30
$0.30
$0.63

$0.34
$0.62

$0.26
$0.12
$0.14

$0.14
$5.4
$5.49
$5.49
$1.04

$0.18
$0.31
$1.08

$0.33
$0.40
$0.76

$028
$1.27

$0.50

34,200
78,800

16,000
20,800
184,450
51,000
51,000
163,80
88,400
49,600

20,400
9,600
11,20

11,400

72,800
12,600
21,700
64,8
19,800
24,000
98,150

36,400

100,000

1/26/201
1/26/201
1/26/2010
1/26/201 0
1/26/201
1/26/2010
1/26/2010
1/26/201 0
1/26/201
1/26/201 0
1/27/201
1/26/2010
1/26/2010
1/27/201
1/26/201
1/26/2010
1/26/2010
2/23/201
2/23/2010
2/23/2010
2/23/201
2/23/2010
2/23/201
2/23/201
2/23/2010
2/23/2010
2/23/2010

$0.0
$0
$0.00
$0
$0
$0
$0.00
$0
$0
$0
$0.0
$0.00
$00
$0

$0.00
$0.00
$0.00
$0.0
$0.00
$0.0
$0.0
$0
$0.00
$0.00
$0 00
$0.0

1 36,350
41,200
87,550

78,800
16,000
20,800

184,450
51,000
51,000

163,800
88,400

49,600
20,40

9,6
11,200
11,400

136,350
41,200
87,550
72,800
12,600
21,70

19,8
24,000

98,150
36,400

254,000
100,000

Peflod Tool

Oct-0( Call

Oct-O£ Put

Oct-O_ Call {Sold)
Oct-O c. Call

Oct-0 C.Call
Oct-O c. Put

Oct-04 Call {Sold)
Oct4)4 Call

Oct-04 Call {Sold)
Oct-04 Carl

Oct-04 Call (Sold)
Oct-09 FUTURES
Oct-09 FUTURES

Oct.9 FUTURES
Oct-09 FUTURES

Oct-09 FUTURES
Nov-e9 Call
Nov-09 Put

Nov-09 Call {Sold)
Nov-09 Call

Nov-09 Put

Nov-09 Call/Sold) i
Nov-09 Call
Nov-09 Put

Nov-09 Call {Sold)
Nov-09 Call

Nov-09 Call (Sold)
Nov-09 FUTURES
Nov-09 FUTURES

Nov-e9 FUTURES
Deck9 Call

Dec-09 Put

Dec439 Call {Sold)
Dec-0( Call
Dec-0( Put

Dec-0( Call {Sold)
Dec-0( Call

Dec-O( Call {Sold)
Dec-0( Call

Dec-O( Put

Dec-0( Call (Sold)
Dec-O( Call

Dec-0( Call {Sold)
Dec-O( FUTURES
Dec4)( FUTURES
Dec-o( FUTURES

Jan-l£ Call
Jan-l( Put

Jan-l( Call (Sold)
Jan-l( Put-Offset
Jan-l( Put

Jan-l( Call

Jan-l( Call (Sold)
Jan-l( Call

Jan-l( Call {Sold)
Jan-l( Call

Jan-l( Call {Sold)
Jan-l( Call
Jan-10! Put

Jan-lO Call {Sold)
Jan-10 Call

Jan-10 Put
Jan-10 FUTURES

Feb-10 Call

Feb-10 Put

Feb-10 Call ISold)
Feb-10 Call

Feb-10 Put

Feb-10 Call {Sold)
Feb-10 Call
Feb-10 Put

Feb-10 Call (Sold) I
Feb-10 Call

Feb-10 Call {Sold)
Feb-10 Call
Feb-10 Put

Feb-10 Call {Sold)
Feb-10 Call

Feb-10 Put
Feb-10 FUTURES
Feb-lC FUTURES

Feb-10 FUTURES
Mar-10 Call

Mar-l(3 Put

Mar-lC Call/Sold)
Mar-lC Call

Mar-lC Put

Mar-l£ Call (Sold)
Mar-l( CaLl

Mar-l£ Call (Sold)
Mar-lC Call

Mar-l( Put

Odglnal Trade
Counterparty Date

NYMEX 8/29120018

NYMEX 8/29/2008
NYMEX 812912008

NYMEX 9/9/2008

MMBtua

Purchased Per

Month

80,00(

80,000
80,000

180,000

Strike/Fixed
Price

$9.8(
$7.0(

$17.0(
$13.0_

Purchase Price

$1.18

($0.40;
($0.251

$0.34

NYMEX 912912008 170,000 $8.7. _ $1.01

NYMEX 9/29/2008 170,000 $6.0(
NYMEX 9/29/2008 170,000 $14.0(

180,000NYMEX 10114/2008 $9.35

NYMEX 10/14/2008 180,000 $13.00
NYMEX 10/30/2008 170,000 $10.85

NYMEX 10/30/20015 170,000 $14.00

9/8/2009 30,000 $0.00
10,000
50,000

91161200 c.
91251200 c.

9125/200 C.
912512004

9/4/200_

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

$0.00

$0.00
$0.00

$0.00
$9.25

80,000
170,000

150,000
9/4/200_ 150,000 $7.00
9/4/200( 150,00C $14.50

9/1712008 150,00(3 $9.40
9/17/2008 150,000 $7.00

9/17/2008 150,00£ $13.50
NYMEX 101812008 230,00C $8.65
NYMEX 10/812008 230,000 $6.85

NYMEX 10/8/2008 230,000 $15.00
NYMEX 1011412008 230,0O( $9.85

NYMEX 10/14/2008 230,000

150,000

$13.25

$0.00
$0.00150,009

NYMEX 10/27/2009

NYMEX 1012712009

($0.29:
($0.21'

$0.75

{$0.29'
$0.49

($0.20
$3.9 c.
$3.9 C.
$3.94

$3.94
$3.94

$1.05

{$0.35)

{$0.20)
$1.10

{$0.40)
I$o36)

$1.01

($6.5o)
($0.20)

$0.70

($624 /
$4.56

$4.56

Purchase
Cost/Proceeds

94,00C

(32,0001

{20,000'
61,56(

171,70(

(49,300
{35,700
135,00(

{52,2001
83,30(

134,ooo)!
0

162,000

{52,500)
{30,000)
164,250

(60,000)
(54,000)
232,300

{115,000)

(46,000)
161,000

(55,200)
0

Trade I

Explredon
Date

912512009

912512009
9/2512009

9/25/2009
91251200£

91251200£
91251200£

9/25/2009
91251200£

91251200£
91251200£

91251200£
91251200£

91251200£
9/25/200 c.
9/25/2009

10/27/2009
10/27/200 C-
10/27/2004

1012712004
10/27/2004

10/27/2004
10/27/2004

1012712009
10127/2009

10127/2009
10127/2009

10/27/2009
1012712009

NYMEX 1012712009 230,00C $0.0£ $4.56 (3 1012712009
NYMEX 9/11/2008 100,00C $9.8£ $1.02 101,500 11/23/2009

NYMEX 9/11/2008 100,0O( $6.6C 11123/2009
$15.0C

$10.19

($0 22)
{$6.26)

$1.15

($0.39)

($6.4o)
$0,70

{$0.24)
$1.07

{$0.30;

($0.30;
$0.5£

($0.30;
$4.47

100,00C
100,00(

NYMEX 9/11/2008
NYMEX 9/18/2008

NYMEX 9/1812008 100,00( $7.09
NYMEX 911812008 100,00( $14. O(

NYMEX 1011412008 200,00( $10.35
$13.59

$9.O(
NYMEX 10/1412008

NYMEX 1012012008
NYMEX 10/2012008

NYMEX 10/20/2008

200,00(

(22,0001

{26,000;
114,509

(39,000;
(4o,ooo;
140,00£

(47,000;
310,309

(87,00o;
{87,000'
177,0O(

{90,000'

290,00(
290,00(

290,00(
300,000

$6. OC
$14.0(

NYMEX 1013012008 $11.2C
NYMEX 10/3012008 300,000 $14.0C

NYMEX 11/23/2009 100,000 $0.0(

1112312009
1112312009

1112312009
1112312009

11/23/2009
11/23/2009

1112312009
1112312009

1112312009
11/23/2009

11/23/2009
111231200£

NYM EX 111231200£ 100,000 $0.0( $4.47 11123/2009

NYMEX 11/23/2009 290,000 $0.0( $4.47 11/23/2009
NYMEX 911812008 110,000 $10.0( $12; 134,20( 12/28/2009
NYMEX 9/18/2008 110,000 $7.00 12/2812009

110,000
($6.32'
{$6.38

$0.0z
NYMEX 9/18/2008 $15.00

220,000

NYMEX 121281200£ -110,000 $6.00
_IYMEX 10/8/2008 110,000 $6.00 ($0.20
NYMEX 10/8/200_ 110,000 $9.80 $0.94

NYMEX 10/8/20015 110,000 $15.00 {$0.26
10120120015 $10.40 $0.7_

$14.00220,000
NYMEX

320,000 $11.30
$14.00

$7.45
320,000

NYMEX 10/20120015

110,000

NYMEX 10130120015

100,000

$4.50

NYMEX 10130120015
NYMEX 1/27/200 c.

1/27/200( 110,00(3
1/27/2004 110,000 $11.50

7/17/2004 $9.00
$4.00
$0.00

$10.00

100,006

$7.00

7/171200(

12/281200..
9/18/2008

9/18/2008

110,000

9/18/2008

1018/2008

90,00(:
90,00(;

BP

NYMEX
NYMEX

BP
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

90,000 $15.5(3

80,000 $9.86

NYMEX 10/8/2008 80,00C $6.0(3

NYMEX 10/8/2008 80,00C $15.00
NYMEX 10/2012008 170,00C $9.45
NYMEX 10/20/2008 170,00£ $6.0C

NYMEX 10/20/2008 170,009 $15.2£

NYMEX 1013012008 260,00£ $11.59
NYMEX 1013012008 260,00£

80,00C

80,000

80,00(
80,00(

$14.09
$7.3_
$4.5C

$11.4C
$9.1£

NYMEX 2/1812009

BP 2/1812009
NYMEX 2/18/2009

NYMEX 7/1712009
BP 7/1712009 80,00( $4.0C
NYMEX 1/26/2010 90,0O( $0.0C

NYMEX 1/261201 O 80,00( $6.0(

170,00(

{$0.30
$0.65

($o.34)
$6.87

($0.23)

($0.25)
$0.13

($0.13)
$5.99
$1.25

{$0.35)

{$0.38)
$0.99

($0.20)

($0.26)
$1.09

($0.30)
($0.30)

$0.63

($o.34)
$0.62

($0.26)

($0.12)
$0.14

($6.14;
$5.4£
$5.4£

$5.4£
$1.0_

{$6.18:
($o.31:

$1.08

($6.33:

($o.4o:
$0.78

{$0.28
$1.27

{$0.50

$0.0C

$10.5(
$6.5(

$15.5(
$10.3_

$7.0(
$15.50

$10.60
$14.00

$8.40
$6.50

70,00(

70,000
70,000

60,000
60,000

60,000

(35,2001
(41,800

4,400

(22,000)
108,350

(28,600)
171,600

(66,00o)
206,400

(108,800)
95,150

{25,025)
{27,500)

13,000

(13,250)
0

112,050

(31,500)
{34,200)

78,800

(16ooo)
(20,800)
184,45C

(51,ooo;
(51,ooo;
163, 80£

(88,400;
49,60£

{20,400;
(9,600;
11,20£

(11,400'

72,80(

(12,600

(21,700
64,80(

(19,800
(24,000:

98,15(

(36,400
254,00(

(lOO,OOO)

130,000

NYMEX 1/2612010
NYMEX 91512005
NYMEX 91512008

NYMEX 91512008

NYMEX 911812008
NYMEX 9/1812008

NYMEX 9/181200E
NYMEX 10114/2008

NYMEX 10/14/200_
NYMEX 10/21/2008

_IYMEX 10/21120015

130,000
200,000

200,000

12/28/2009

12/28/200£
12/281200£
12/28/200£

12128/200_-
12/28/2009

12/28/2009
12/28/20O(

12/28/2004

12/28/2004
12/2912004
1212812004

12/28/2009

12/29/2009
12/28/2009

1/26/2010

1/2612010

112612010
1126/2010
1/2612010

1/26/2010
1/2612010

1/26/2010
112612010

1/26/2010
1/26/2010

1/26/2010
112712010
112612010

112612010
1/271201C

1/26/201C
1126/201C

1/26/201C
2/23/201C

2/23/201C
2/23/201C

2/23/201C
2/23/201C

2/23/201£
2/23/201C

2/23/201C
2/231201£

21231201£

ExplraUon
Pdce

$0.00

$0.00
$600

$O.Oa
$6.00

$0.0(3
$0.0C

$0.0C
$00C

S0.O(
$0.0C

S0.O(
$0.0C
$0.0C

$0.0C
SO0(:

see(
$00(
$0.0(

$60(
$0.0(

$0.0(

Net Value

Realized Value Raallzed Gain o_

(Leas)

o (_,ooo
0 32,00(
0 20,00(

$0.0(

$0.0(
$0.0(

$0.0(
$0.00
$6.OO

$6.00
$ÙºÙÙ

$0.00
$0.00

$0.00
$6.00

$0.00
$0.00

$600
$600

$0.00
$0.00

$0.00

$0.00

$0.0C
so.o(
$0.0C

$6.0C

$0.0C

S0.O(
S0.O(

$0.0C

$0.00

$0.0C

$0.0(
$0.0(

$0.0(
$0.0(

$6.0(
$0.0(

$0.0(
$O.0(

$600

$0.00
$0.00
$6.OO

$0.00

$0.00
$0.00
$0.00

$6.OO
$0.00

$0.00

$0.00

$0.00
$6OC

$0.00
$6.00
$0.00

$0.00
$0.0C

S0.O(
$0.0C

$0.0C

S0.O(

$0.0C
$0.0C

$6.0C

$0.0C

S0.O(
$6, O(

$0.0£

$0.0C

$0.00

0 (61,560

0 (171,70011
0 49,300

(111,100) (111,1O(

0 (112,05(

0 31,50

0 34,20

0 (78,80(
0 16,00
0 20,80

o (184,45c
0 51,00
0 51,00

0 {163,80(
0 88,40

(3 449,60(
(3 20,40
(3 9,6C

C (11,20(
C 11,4C

(136,3501 (136,35_

(41,2001 (41,201

{87,550; (87,551

£ {72,80(
£ 12,6£

C 21,7£

c (_,_
C 19,8C
C 24,0£

C (98,15_
C 36,4(

C (254,00
£ 100,09

0 35,700

0 (135,000)
0 52,200

0 (83,300)
0 34,000

(90,390) (90,390)
(30,130) (30,130)

{150,650) {150.650)

{241,040) (241,040)
(342,210; (342,210)

C (162,000)
C 52,50u
C 30,OOu

C {164,250)
C 60,00_J

C 54,00c

C {232,3001
C 115,001.

46,00L

(161,000;
55,2O(

(366,300: (366,300',

(366,3001 (366,300;
{527,160 (527,160'

0' ( 101,5001
0 22,00(

0 26,00(

0 (114,500
0 39,00(
0 40,00(

o (14o,ooo
0 47,00(

0 (310,300
0 87,00(
0 87,00(

0 {177,000
0 90,00(

(212,700) {212,700
{252,700) (252,700

(442,830) (442,830
C {134,200
C 35,20_

£ 41,801

C {4,400
C 22,00q

C (108,350
C 28,60

C (171,600
£ 66,00q

{206,400
108,80d

{95,15C
25,02
27,50,

(13,ooc
13,25



Period Tool Counterpariy
Original Trade

p h ed p
Strike/Fixed

p
MMBtus

Purchased Per Purchase Price
Price

Purchase
Cost/Proceeds

Trade I
Expiration

Date

Expiration
Pdce

Net Value
Realized Value Realized Gain or

(Loss)

Mar-10 Call Sold NYMEX

Mar-10 Call NYMEX
Mar-10 Call Sold NYMEX
Ma(-10 FUTURES NYMEX
Ma(-10 FUTURES NYMEX
Ma(-1 FUTURES NYMEX

(-10 Call NYMEX

10/21/2008
10/30/2008
10/30/2008

2/23/201 0
2/23/201
2/23/201 0

8/1/2008

200,000
200,000

70,000
60,000

200,00
60,000

$14.00
$11.70
$15.00
$0.00
$0.00
$0.00

$10.25

$0.30
$0.58

$0.28
$4.78
$4 78
$4.78
$08

60,000
115,000

50,820

2/23/201
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/201
3/26/201

$0.00
$0.00
$0.00
$4.82
$4.82
$4 82
$0 00

120,540
133,320

60,000
115,000

56,000
120,540
133,320

50,820
A r-10 Pui NYMEX 8/1/2008 60,00 $7 $027 16,200 3/26/201 $0 16,2

A r-10 Call Sold NYMEX

A r-10 Call NYMEX
8/1/2008

8/1 1/2008
60,00
60,000

$150
$9 55

$021
$0.85

12,600
50,700

3/26/201
3/26/201

$0
$0

12,600
50,700

A r-10 Pul
A r-10 Call
A r-10 Pul

NYMEX

NYMEX
NYMEX

8/1 1/2008
9/5/2008
9/5/2008

60,000
120,000
120,000

$7 00
$8.60
$7.00

$0 32
$0.90

$0.30

19,200
108,000

3/26/2010
3/26/201
3/26/201 0

$0.00
$0.00
$0.00

19,200
108,000

36,000
12,000(-10 Call Sold NYMEX

(-10 Call
A (-10 Call

NYMEX
NYMEX

A r-10 Call Sold NYMEX

A (-10 FUTURES NYMEX

A r-10 FUTURES NYMEX
A (-10 FUTURES NYMEX

SUMMARY:

9/5/200
10/14/2008
10/30/2008
10/30/2008

3/26/201 0
3/26/2010
3/26/201 0

120,000
190,000
180,000
1 80,000
60,000
60,000

120,000
23,720,00

$14.00
$10.85
$9.50

$12.00
$0.00
$0.00
$00

$010
$0.30
$0.52

$0.23
$3.87
$3.87
$387

12,000
57,00
93,600

41,400

3,599,735

3/26/201 0
3/26/201
3/26/201
3/26/201
3/26/201
3/26/201 0
3/26/201

$0.00
$00
$0 00
$0.0
$3 84
$3 84
$3 84

1 87,740
187,740
375,480

12,587,530

57,000
93,600
41,400

187,740
1 87,740
375,480

16,187,265

Pedod

Mar-lC
Mar-lC

Mar-lC
Mar-lC

Mar-lC
Mar-lC

_r-la
Apr-IC

Apr-1C

Apr-lC

Apr-IC

Apr-IC

Apr-I£

Apr-lc
Apr-IC

Apr-lC
Apr-lC

Apr-1C
Apr-lC

Apr-lC
SUMMARY:

Tool

Call (Sold)
Call

Call (Sold)
FUTURES
FUTURES

FUTURES
Call

Put

Ca]_(Sold)
Call

Put
Call

Put

Call (Sold)
Call
Call

Call (Sold)
FUTURES

FUTURES
FUTURES

Counterparty

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
_IYMEX

NYMEX
NYMEX

NYMEX

MMBtua Trade I
Original Trade Purchased Per Strike/Fixed Purchase Pdce Purchase Expiration

Date Price Cost/Proceeds
Month Data

10121/20081 200,00£ $14.00 ($0.30) {60,0001 2/23/201(
10/3012008 200,00(: $11.76 $0.58 115,000 2/23/201(

1013012008 200, 00£ $15.00 2/23/201 (($0.28)
$4.78

60,00£ $7.0C

(s6,ooo)
0 2/231201(212312010 70,00£ $0.00

2/2312010 60,00£ $0.00 $4.78 0 2/231201(
2/2312010 200,00C $0.0(] $4.78 0 2/23/20101

8/1/2008 60,00C $10.25 $0.85 50,820 3/26/2010
3/26/20108/112008

8/1/2008 60,00£ $15.00
8/11/2008 $9.5560,00£
8/11/2008 $7.0C

$8,6C
$7.00

9/5/2008
60,00(:

120,00£
9/5/2008 120,00£

NYMEX 91512008 120,00C $14.0(:

NYMEX 10/1412008 190,00£ $10.85
NYMEX 1_3_2008

1_3_2008

$9.5C
$12.0(:

180,00(

($0.27)

($0.21)
$0.85

/$0.32)
$0.90

($o,3o)
($o.Io)

$0.30

$0.52

($0.23)
$3.87

180,00(

(16,200)

(12,600)
50,700

(19,200)
108,000

(36,ooo)
(12,000)

57,000

93,600

(41,4oo)
0

NYMEX

3/26/2010
3/26/2010

3/26/2010
312612010

3/26/2010
312612010

3/26/2010
3/26/2010

3/26/2010

NYMEX 3/26/2010 60,00( $0.0C 3/26/2010

NYMEX 312612010 60,00( $0.0£ $3.87 O 312612010
NYMEX 3/26/2010 120,00( $0.0C $3.87 0 312612010

Explmdon
Pdce

Net Value

Realized Value Realized Gain or

(Lolls)

$0.0£ C 60,000

$0.0£ C {115,000)
$0.0C C 56,000

$4.8,i (120,5401 (120,540)
$4.8,1 (133,3201 (133,320)

$4.8,1 (344,460; (344,460)
$0.0( C (50,820)
$0.0£ C 16,20u

$0.0£ C 12,600

$0.0£ C (50,700)
$0.0( (: 19,20u

$0.0( C (108,000)

$0.0£ C 36,00u
$0.0( C 12,00u

$0.0( C {57,000)

$0.001 C (93,600)
$0.00 41,40u

$3.84 (187,740', (187,740)
$3.84 (187,7401 (187,740)

$3.84 (375,4801 (375,480)
(12,587,530: (16,187,265)23,720,60( 3,599,735



Period Tool
Counter

party

0 en Positions - South Carolina
Re rt as of 3/31/2010 Close

MMBtus
Strike/Fixed Purchase Purchase

Trade I

Price Price Cost/Proceeds
Expiration

Month Date

NYMEX

Market
Price

Net Value vs.
Market Value Current Market

Value

May-10 Call

May-10 Put

Ma -10 Call Sold

May-10 Call

Ma -10 Put

May-10 Call

Ma -10 Put

May-10 Call

Ma -10 Put

May-10 Call

Ma -10 Call Sold

May-10 Call
May-10 Call (Sold)

Jun-10 Call

Jun-10 Put

Jun-10 Call Sold

Jun-10 Call

Jun-10 Put

Jun-10 Call

Jun-10 Put

Jun-10 Call

Jun-10 Put

Jun-10 Call

Jun-10 Call Sold

Jun-10 Call
Jun-10 Call (Sold)

Jul-10 Call

Jul-10 Put

Jul-10 Call Sold

Jul-10 Call

Jul-10 Put

Jul-10 Call

Jul-10 Put

Jul-10 Call

Jul-10 Put

Jul-10 Call
Jul-10 Call (Sold)

Aug-10 Call

Aug-10 Put

Au -10 Call Sold

Aug-10 Call

Aug-10 Put

Au -10 Call Sold

Aug-10 Call

Au -10 Put

Aug-10 Call

Au -10 Put

Aug-10 Call

Aug-10 Put
Aug-10 Call (Sold)

Sep-10 Call

Sep-10 Put

Se -10 Call Sold

Se 10 Call

Sep-10 Call

Sep-10 Put
Sep-10 Call (Sold)

Oct-10 Call

Oct-10 Put

Oct-10 Call Sold

Oct-10 Call

Oct-10 Put

Oct-10 Call
Oct-10 Call (Sold)

Nov-10 Call

Nov-10 Call Sold

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

7/28/2008

7/28/2008

7/28/2008

8/11/2008
8/1 1/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

10/1 4/2008

10/14/2008

1 0/30/2008
10/30/2008

7/28/2008

7/28/2008

7/28/2008

8/11/2008

8/11/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

10/14/2008

10/14/2008

10/30/2008
10/30/2008

8/1/2008

8/1/2008

8/1/2008

8/1 1/2008

8/1 1/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

10/14/2008
10/14/2008

8/1/2008

8/1/2008

8/1/2008

8/20/2008

8/20/2008

8/20/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

10/22/2008

10/22/2008
10/22/2008

8/29/2008

8/29/2008

8/29/2008

9/5/2008

10/20/2008

10/20/2008
10/20/2008

9/29/2008

9/29/2008

9/29/2008

10/7/2008

10/7/2008

10/20/2008
10/20/2008

11/3/2008

11/3/2008

60,000
60,000
60,000
60,000
60,000
60,000
60,000
60,000
60,000

190,000
190,000
180,000
180,000

70,000
70,000
70,000
60,000
60,000
70,000
70,000
60,000
60,000

200,000
200,000
200,000
200,000

50,000
50,000
50,000
60,000
60,000
50,000
50,000
60,000
60,000

160,000
160,000

60,000
60,000
60,000
50,000
50,000
50,000
60,000
60,000
50,000
50,000

170,000
170,000
170,000

120,000
120,000
120,000
110,000
180,000
180,000
180,000

170,000
170,000
170,000
180,000
180,000
260,000
260,000

300,000
300,000

$9.10
$6.80

$16.00
$9.35
$7.00
$9.15
$6.50
$9.15
$6.50
$9.25

$13.25
$10.25
$13.25

$9.25
$6.80

$16.00
$9.40
$7.00
$9.50
$6.50
$9.40
$6.50
$9.35

$13.00
$10.00
$13.00

$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00

$9.90
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00

$6.50
$9.95
$6.50
$8.90
$6.00

$14.00

$9.30
$7.00

$16.00
$12.80

$8.50
$5.60

$13.95
$9.00
$6.50

$15.00
$10.00
$6.00

$11.50
$15.00

$12.25
$16.00

$1.01

($0.34)
$0.14
$0.82

$0.30
$0.66

$0.15
$0.66

$0.15
$0.53

$0.08
$0.41

($0.14)

$1.01

($0.34)
$0.14
$0.83

$0.30
$0.66

$0.15
$0.66

$0.15
$0.53

$0.08
$0.47

($0.18)

$0.99
($0.27)
$0.20
$0.86

$0.33
$0.66

$0.15
$0.66

$0.15
$0.57

($0.10)

$1.08
($0.28)
$0.25
$1.07

($0.35)
$0.20
$0.66

$0.15
$0.65

$0.15
$0.77

($0.30)
($0.17)

$1.12
($0.40)
$0.20
$0.34
$0.97

($0.30)
($0.20)

$1.04
($0.30)
$0.23
$0.70

$0.20
$0.51

($0.20)

$0.48
$0.17

$60,540
($20,400)

$8,400
$49,200

$18,000
$39,600
$9,000
$39,600
$9,000

$100,700
$15,200
$73,800

($25,200)

$70,630
($23,800)

$9,800
$49,500

$18,000
$46,200

$10,500
$39,600
$9,000

$106,000
$16,000
$94,000

($36,000)

$49,500
($13,500)
$10,000
$51,300

$19,800
$33,000
$7,500
$39,300
$9,000
$90,400

($16,000)

$64,860
($16,800)
$15,000
$53,500

($17,500)
$10,000
$39,600
$9,000
$32,500
$7,500

$130,900
($51,000)
($28,900)

$133,800
($48,000)
$24,000
$37,400

$173,700
($54,000)
($36,000)

$176,800
($51,000)
$39,100
$126,000
$36,000
$132,600
($52,000)

$144,000
$51,000

4/27/2010
4I27I2010
4/27/201 0
4/27/2010
4/27/2010

4/27/2010
4/27/2010

4/27/201 0
4/27/2010

4/27/2010
4I27I2010
4/27/2010
4/27/2010

5/25/201 0
5/25/2010

5/25/2010

5/25/2010

5/25/2010

5/25/201 0
5/25/2010

5/25/2010

5/25/2010

5/25/2010

5/25/201 0
5/25/2010
5/25/2010

6/25/2010

6/25/2010
6/25/201 0
6/25/2010

6/25/2010

6/25/2010

6/25/2010

6/25/2010

6/25/201 0
6/25/2010
6/25/2010

7/27/2010

7I27/2010
7/27/2010

7/27/2010

7/27/2010

7/27/2010

7/27/201 0
7/27/2010
7/27/2010

7/27/2010

7/27I2010
7/27/201 0
7/27/2010

8/26/2010

8/26/2010

8/26/2010
8/26/201 0
8/26/2010
8/26/2010
8/26/2010

9/27/2010

9/27/201 0
9/27/2010

9/27/2010

9/27/2010

9/27/2010
9/27/2010

10/26/2010

10/26/2010

$0.001
($2.931)
$0.001
$0.001

$3.131
$0.001

$2.631
$0.001

$2.631
$0.001

$0.001
$0.001

($0.001)
$0.001

($2.835)
$0.001
$0.001

f3.035
$0.001

$2.535
$0.001

$2.535
$0.001

$0.001
$0.001

($0.001)

$0.001

($2.919)
$0.001
$0.001

$2.919
$0.001

$2.422
$0.001

$2.422
$0.001

($0.001)

$0.001
($2.844)
$0.001
$0.001

($2.844)
$0.001
$0.001

$2.353
$0.001

$2.353
$0.001

($1.873)
($0.001)

$0.002
($2.809)
$0.001
$0.001
$0.004

($1.506)
($0.001)

$0.011
($2.250)
$0.001
$0.005

$1.804
$0.002

($0.001)

$0.002
$0.001

$60
($175,860)

$60
$60

$187,860
$60

$157,860
$60

$157,860
$190

$190
$180

($180)
$70

($198,450)
$70
$60

$182,100
$70

$177,450
$60

$152,100
$200

$200
$200

($200)

$50
($145,950)

$50
$60

$175,140
$50

$121,100
$60

$145,320
$160

($160)
$60

($170,640)
$60
$50

($142,200)
$50
$60

$141,180
$50

$117,650
$170

($318,410)
($170)

$240
($337,080)

$120
$110
$720

($271,080)
($180)

$1,870
($382,500)

$170
$900

$324,720
$520

($260)

$600
$300

($60,480)
($155,460)

$8,340
($49,140)
$169,860
($39,540)
$148,860
($39,540)
$148,860

($100,510)
$15,010

($73,620)
$25,020

($70,560)
($174,650)

$9,730
($49,440)
$164,100
($46, 130)
$166,950
($39,540)
$143,100

($105,800)
$15,800

($93,800)
$35,800

($49,450)
($132,450)

$9,950
($51,240)
$155,340
($32,950)
$113,600
($39,240)
$136,320
($90,240)

$15,840

($64,800)
($153,840)

$14,940
($53,450)

($124 700)
$9,950

($39,540)
$132,180
($32,450)
$110,150

($130,730)
($267,410)

$28,730

($133,560)
($289,080)

$23,880
$37,290

($172,980)
($217,080)

$35,820

($174,930)
($331,500)

$38,930
($125,100)
$288,720

($132,080)
$51,740

($143,400)
$50,700

Nov-10 Call

Nov-10 Call

NYMEX

NYMEX

11/4/2009

3/17/2010

20,000
100,000

$8.85
$6.75

$0.33
$0.21

$6,600 10/26/2010

$20,700 10/26/2010 E

$0.020
$0.120

$400
$12,000

$6,200
$8,700

Period I Co-.ter I M._,. |Tool party Trade Date PurchaSedMonthPall|

Open Positions - South Carolina

May-10 Call NYMEX 712812008 60,000

May-lO Put NYMEX 712812008 60,000

May-lO Call ISold) NYMEX 712812008 60,000

May-10 Call NYMEX 811112008 60,000

May- 10 Put NYMEX 8111/2008 60,009

May-10 Call NYMEX 91412008 60,000

May-I 0 Put NYMEX 9/4/2008 60,000

May-lO Call NYMEX 9/5/2008 60,000

May-lO Put NYMEX 91512008 60,000

May-10 Call NYMEX 10/14/2008 190,000

May-10 Call/Sold) NYMEX 1011412008 190,000

May-10 Call NYMEX 1013012008 180,000

May-lO Call (Sold) NYMEX 1013012008 180,000

Report as of 3131/20t0 Close

Price Price Cost/Proceeds ExplratlonDate Marketpdce Market Value CurrentvalueMarket

$9.10 $1.01 $60,540 412712010 $0.001 $60 ($60,480)

$6.80 ($0.34) ($20,400) 4/27/2010 ($2.931) ($175,860) ($155,460)

$16.00 /$0.14) ($8,400 / 4/27/2010 ($0.001) ($60) $8,340

$9.35 $0.82 $49,200 4/27/2010 $0.001 $60 ($49,140)

$7.00 ($0.30) /$18,000/ 4/27/2010 ($3.131) I$187,860) ($169,860)
$9.15 $0.66 $39,600 4/27/2010 $0.001 $60 ($39,540)

$6.50 150.15) /$9,000) 4/27/2010 /$2.631/ ($157,860) 15148,860/

$9.15 $0.66 $39,600 412712010 $0.001 $60 ($39,540)

$6.50 ($0.15) ($9,000 / 4/27/2010 ($2.631) ($157,860) ($148,860)

$9.25 $0.53 $100,700 4/27/2010 $0.001 $190 ($100,510)

$13.25 ($0.08) ($15,200) 412712010 ($0.001) ($190) $15,010

$10.25 $0.41 $73,800 412712010 $0.001 $180 ($73,620)

$13.25 ($0.14) ($25,200) 4/27/2010 ($0.001) ($180) $25,020

Jun-lO Call NYMEX 7/28/2008 70,000 $9.25

Jun-10 Put NYMEX 7/28/2008 70,000 $6.80

Jun-10 Call (Sold) NYMEX 712812008 70,000 $16.00

Jun-lO Call NYMEX 8/I 1/2008 60,000 $9.40

Jun-1O Put NYMEX 8/11/2008 60,000 $7.00

Jun-lO Call NYMEX 91412008 70,000 $9.50

Jun-10 Put NYMEX 91412008 70,000 $6.50

Jun-10 Call NYMEX 91512008 60,000 $9.40

Jun-10 Put NYMEX 91512008 60,000 $6.50

Jun-10 Call NYMEX 10/14/2008 200,000 $9.35

Jun-10 Call/Sold) NYMEX 1011412008 200,000 $13.00
Jun-10 Call NYMEX 1013012008 200,000 $10.00

Jun-lO Call (Sold) NYMEX 1013012008 200,000 $13.00

$1.01 $70,630 5/25/2010 $0.001 $70 ($70,560)

($0.34) ($23,800) 5/25/2010 ($2.835) ($198,450) ($174,650)

($0.14) ($9,800) 512512010 ($0.001) ($70) $9,730

$0.83 $49,500 5/25/2010 $0.001 $60 ($49,440)

($0.30) ($18,000) 5/25/2010 ($3.035) ($182,100) ($164,100)

$0.66 $46,200 512512010 $0.001 $70 ($46,130)

($0.15 / ($10,500) 5/25/2010 ($2.535) ($177,450) ($166,950)

$0.66 $39,600 512512010 $0.001 $60 ($39,540)

($0.15) ($9,000) 512512010 ($2.535) ($152,100) ($143,100)
$0.53 $106,000 512512010 $0.001 $200 ($105,800)

($0.08) ($16,000) 5/25/2010 ($0.001) ($200) $15,800
$0.47 $94,000 5/25/2010 $0.001 $200 ($93,800)

($0.18) ($36,000) 5/25/2010 ($0.001) ($200) $35,800

Jul-lO Call NYMEX 81112008 50,000 $9.80

Jul-10 Put NYMEX 8/1/2008 50,000 $7.00

Jul-lO Call ISold) NYMEX 81112008 50,000 $15.00

Jul-lO Call NYMEX 8/11/2008 60,000 $9.65

Jul-lO Put NYMEX 8/11/2008 60,000 $7.00

Jul-10 Call NYMEX 9/4/2008 50,000 $9.50

Jul-10 Put NYMEX 9/4/2008 50,000 $6.50

Jul-lO Call NYMEX 91512008 60,000 $9.50

Jul-lO Put NYMEX 91512008 60,000 $6.50

Jul-10 Call NYMEX 1011412008 160,000 $9.40

Jul-10 Call (Sold) NYMEX 1911412008 160,000 $13.00

$0.99 $49,500 6/25/2010 $0.001 $50 ($49,450)

($0.27) ($13,500) 6/25/2010 ($2.919) ($145,950) ($132,450)

($0.20) ($10,000) 612512010 ($0.001) 1550) $9,950

$0.86 $51,300 6/25/2010 $0.001 $60 ($51,240)

/$0.33) ($19,800 / 6/25/2010 ($2.919 / /$175,140/ ($155,340)
$0.66 $33,000 6/25/2010 $0.001 $50 ($32,950)

($0.15) ($7,500) 6/25/2010 ($2.422) ($121,100) ($113,600)
$0.66 $39,300 6/25/2010 $0.001 $60 ($39,240)

($0.15) ($9,000) 6/25/2010 ($2.422) ($145,320) ($136,320)
$0.57 $90,400 6/25/2010 $0.001 $160 ($90,240)

($0.10) ($16,000) 6/25/2010 ($0.001) ($160) $15,840

Aug-10 Call NYMEX 8/1/2008 60,000 $9.90

Aug-lO Put NYMEX 81112008 60,000 $7.00

Au_-10 Call(Sold) NYMEX 81112008 60,000 $15.00

Aug-lO Call NYMEX 812012008 50,000 $9.10

Aug-lO Put NYMEX 8/20/2008 50,000 $7.00

Au_l-lO Call (Sold) NYMEX 812012008 50,000 $14.80

Aug-10 Call NYMEX 914/2008 60,000 $10.00

Au_-10 Put NYMEX 9/4/2008 60,000 $6.50

Aug-10 Call NYMEX 91512008 50,000 $9.95

Au_l-10 Put NYMEX 9/5/2008 50,000 $6.50

Aug-10 Call NYMEX 10122/2008 170,000 $8.90

Aug-10 Put NYMEX 10122/2008 170,000 $6.00

Aug-lO Call(Sold) NYMEX 10122/2008 170,000 $14.00

$1.08 $64,860 7/27/2010 $0.001 $60 ($64,800)

($0.28) ($16,800) 7/27/2010 ($2.844) ($170,640) ($153,840)

($0.25) ($15,000 / 7/27/2010 ($0.001) ($60) $14,940

$1.07 $53,500 7/27/2010 $0.001 $50 ($53,450)

($0.35) ($17,500) 712712010 ($2.844) ($142,200) ($124,700)

($0.20 / ($10,000) 712712010 ($0.001) 1550) $9,950
$0.66 $39,600 712712010 $0.001 $60 ($39,540)

($0.15) ($0,000) 712712010 ($2.353) ($141,180) ($132,180)
$0.65 $32,500 7/27/2010 $0.001 $50 ($32,450)

($0.15) ($7,500) 7/27/2010 ($2.353) ($117,650) ($110,150)
$0.77 $130,900 712712010 $0.001 $170 ($130,730)

($0.30) ($51,000) 7/2712010 ($1.873) ($318,410) ($267,410)

($0.17) ($28,900) 7/27/2010 ($0.001) ($170) $28,730

Sep-10 Call NYMEX 812912008 120,000 $9.30 $1.12 $133,800 812612010 $0.002 $240 ($133,560)

Sep-10 Put NYMEX 812912008 120,000 $7.00 ($0.40) ($48,000) 8/26/2010 ($2.809) ($337,080) ($289,080)

Sep-10 Call (Sold) NYMEX 812912008 120,000 $16.00 ($0.20) ($24,000) 8/26/2010 ($0.001) ($120) $23,880

Sep-10 Call NYMEX 91512008 110,000 $12.80 $0.34 $37,400 812612010 $0.001 $110 ($37,290)

Sep-lO Call NYMEX 10/20/2008 180,000 $8.50 $0.97 $173,700 8/26/2010 $0.004 $720 ($172,980)

Sep-lO Put NYMEX 10/20/2008 180,000 $5.60 ($0.30) ($54,000) 8/26/2010 ($1.506) ($271,080) ($217,080)

Sep-lO Call(Sold) NYMEX 1012012008 180,000 $13.95 ($0.20) ($36,000) 8126/2010 ($0.001) ($180) $35,820

Oct-lO Call NYMEX 912912008 170,000 $9.00 $1.04 $176,800 912712010 $0.011 $1,870 ($174,930)

Oct-lO Put NYMEX 9/29/2008 170,000 $6.50 ($0.30) ($51,000) 912712010 ($2.250) ($382,500) ($331,500)

Oct-10 Call (Sold) NYMEX 912912008 170,000 $15.00 150.23) ($39,100) 9/27/2010 ($0.001) ($170) $38,930

Oct-10 Call NYMEX 10/7/2008 180,000 $10.00 $0.70 $126,000 9/27/2010 $0.005 $900 ($125,100)

Oct-lO Put NYMEX 101712008 180,000 $6.00 ($0.20) ($36,000) 912712010 ($1.804) ($324,720) ($288,720)

Oct-lO Call NYMEX 1012012008 260,000 $11.50 $0.51 $132,600 9127/2010 $0.002 $620 ($132,080)

Oct-lO Call (Sold) NYMEX 1012012008 260,000 $15.00 ($0.20) ($52,000) 9/27/2010 ($0.001) ($260) $51,740

Nov-10 Call NYMEX 11/3/2008 300,000 $12.25 $0.48 $144,000 10/26/2010 $0.002 $600 ($143,400)

Nov-10 Call(Sold) NYMEX 11/3/2008 300,000 $16.00 ($0.17) ($51,000) 1012612010 ($0.001) ($300) $50,700
Nov-10 Call NYMEX 111412009 20,000 $8.85 $0.33 $6,600 10/2612010 $0.020 $400 ($6,200)

Nov-10 Call NYMEX 311712010 100,000 $6.75 $0.21 $20,700 10/26/2010 E $0.120 $12,000 /$8,700)



Nov-10 Call NYMEX 3/31/2010 110,000 $6.40 $0.19 $20,350 10/26/2010 E $0.160 $17,644 ($2,706)
Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.36 $100,800 11/23/2010 $0.033 $9,240 $91,560
Dec-10 Call NYMEX 3/10/2010 130,000 $7.15 $0.22 $28,600 11/23/2010 E $0.143 $18,590 $10,010
Dec-10 Call NYMEX 3/30/2010 140,000 $6.20 $0.31 $42,700 11/23/2010 E $0.302 $42,280 ($420)
Jan-11 Call NYMEX 1/28/2010 150,000 $9.20 $0.26 $39,000 12/27/2010 E $0.049 $7,380 $31,620
Jan-11 Call NYMEX 2/24/2010 150,000 $7.65 $0.37 $54,750 12/27/2010 E $0.141 $21,195 $33,555
Jan-11 Call NYMEX 3/24/2010 160,000 $6.60 $0.33 $53,120 12/27/2010 E $0.298 $47,696 ($5,424)
Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.26 $31,680 01/26/2011 E $0.059 $7,032 $24,648
Feb-11 Call NYMEX 2/23/2010 120,000 $7.75 $0.37 $43,800 01/26/2011 E $0.156 $18,756 $25,044
Feb-11 Call NYMEX 3/24/2010 110,000 $6.85 $0.31 $34, 100 01/26/2011 E $0.279 $30,712 ($3,388)
Mar-11 Call
Mar-11 Call

$20,610 $20,790NYMEX 3/2/2010 180,000 $8.50 $0.23 $41,400 02/23/2011 E $0.115
NYMEX 3/15/2010 100,000 $7.00 $0.33 $33,000 02/23/2011 E $0.271 $27,080 ($5,920)

Apr-11 Call NYM EX 3/31/2010 260,000 $6.20 $0.30 $78,000 03/28/2011 E $0.302 $78,494
SUMMARY: 9,670,00 2,056,23 {$3,818,821 {$5,875,051

Reviewed by: SEW 4/1/10

Nov-10 Call NYMEX 3/3112010 110,000 $6.40 $0.19 $20,350 10/2612010 E $0.160 $17,644 ($2,706)

Dec-lO Call NYMEX 12/1/2009 280,000 $9.00 $0.36 $100,800 1112312010 $0.033 $9,240 ($91,560)

Dec-lO Call NYMEX 3/1012010 130,000 $7.15 $0.22 $28,600 1112312010 E $0.143 $18,590 ($10,010)

Dec-10 Call NYMEX 313012010 140,000 $6.20 $0.31 $42,700 11/23/2010 E $0.302 $42,280 ($420)

Jan-11 Call NYMEX 112812010 150,000 $9.20 $0.26 $39,000 12/27/2010 E $0.049 $7,380 ($31,620)

Jan-11 Call NYMEX 2/2412010 150,000 $7.65 $0.37 $54,750 12/27/2010 E $0.141 $21,195 ($33,555)

Jan-11 Call NYMEX 3/2412010 160,000 $6.60 $0.33 $53,120 12/27/2010 E $0.298 $47,696 ($5,424)

Feb-11 Call NYMEX 1/2912010 120,000 $9.35 $0.26 $31,680 0112612011 E $0.059 $7,032 ($24,648)

Feb-11 Call NYMEX 2/2312010 120,000 $7.75 $0.37 $43,800 01/26/2011 E $0.166 $18,756 1525,044)

Feb-11 Call NYMEX 312412010 110,000 $6.85 $0.31 $34,100 01/26/2011 E $0.279 $30,712 ($3,388)

Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.23 $41,400 02/2312011 E $0.115 $20,610 ($20,790)
Mar-11 Call NYMEX 311512010 100,000 $7.00 $0.33 $33,000 0212312011 E $0.271 $27,080 ($5,920)

Apr-11 Call NYMEX 313112010 260,000 $6.20 $0.30 $78,000 0312812011 E $0.302 $78,494 $494

ISUMMARY: I I 9,670,000_ I 2,056,2301 I ($3,818,821)1 ($5,875,05111

Reviewed by: SEW4/1/10



South Carolina
rt es of 3/31/2010 Close

Month Contracts Counterp
arty

Lest Dsy
Settle (L) /

Penultimate
(P) /

European (E)

Tool Purchase
Price

Price
(GDI)

Strike /

Decile Ceiling
/ Floor Time Coverage

Cumulative
Coverage

Trade Date
Mex 0

Contracts

May-10

May-10
Ma -10
May-10
Ma -10
May-10

Ma -10
May-10
Ma -10

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3-Wa

Collar

Collar

Collar

Bought Call at

Sold Put at
Sold Call at

Bought Call at
Sold Put at
Bought Call at

Sold Put at
Bought Call at
Sold Put at

$1.009
($0.340)
$0.140
$0.820

$0.300)
$0.660

$0.150
$0.660

$0.150

$3.869
$3.869
$3.869
$3.869
$3.869
$3.869
$3.869
$3.869
$3.869

60th

10th

100th

60th
10&Ii

50th

10&II

50th

10th

$9.10
$6.80

$16.00
$9.35
$7.00
$9.15
$6.50
$9.15
$6.50

14%
14%
14%
14%
14%
14%
14%
14%
14%

14%

28%

42%

56%

7/28/2008

7/28/2008

7/28/2008

8/1 1/2008
8/11/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

43
43
43
43
43
43
43
43
43

May-10
Ma -10
May-10
May-10

19
19
18
18

NVMEX

NYMEX

NYMEX
NYMEX

Bought Call at

Call S read Sold Call at

Bought Cail at
Call 8 read Sold Call at

$0.530
$0.080)
$0.410

($0.140)

$3.869
$3.869
$3.869
$3.869

60th
100th
80th
100th

$9.25
$13.25
$10.25
$13.25

44%
44%
42%
42%

100%

'I 42%

10/14/2008
10/14/2008
10/30/2008
10/30/2008

43
43
43
43

Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3-Wa

Collar

Collar

Collar

Bought Call at

Sold Put at

Sold Call at
Bought Call at

Sold Put at

Bought Call at

Sold Put at

Bought Call at

Sold Put at

$1.009
($0.340)
$0.140
$0.825

($0.300)
$0.660

($0.150)
$0.660

($0.150

$3.965
$3.965
$3.965
$3.965
$3.965
$3.965
$3.965
$3.965
$3.965

70th

1001

100th
60th

10&Ii

60UI

10&Ii

6081
1001

$9.25
$6.80

$16.00
$9.40
$7.00
$9.50
$6.50
$9.40
$6.50

15%
15%
15%
13%
13%
15%
15%
13%
13%

15%

28%

43%

57%

7/28/2008

7/28/2008

7/28/2008

8/1 1/2008
8/1 1/2008

9/4/2008

9/4/2008

9/5/2008

9/5/2008

4B
4e
46
46
48
46
46
46
46

Jun-10
Jun-10

20
20

NYMEX

NYMEX

Bought Call at

Call S read Sold Call at
$0.530

($0.080
$3.965
$3.965

6081
100&Ii

$9.35
$13.00

43%
43%

100% 10/14/2008
10/14/2008

46
46

Jun-10
Jun-10

Jul-10
Jul-10
Jul-10
Jul-10
Jul-10

20
20

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

Bought Call at
Call S read Sold Call at

Bought Cas at

Sold Put at

Sold Call at3-Wa

Bought Call at
Sold Put atCollar

$3.965
$3.965

80th
10061

$0.470
($0.180)

$10.00
$13.00

$0.990
($0.270)
$0.200)

$4.082
$4.082
$4.082

70th

10th

100th

$9.80
$7.00

$15.00
$9.65
$7.00

70&Ii

10Ui

$4.082
$4.082

$0.855
$0.330

'I 3%
13%
13%o

16%
16%

43'k
43%

143ok

29%

10/30/2008
10/30/2008

8/1/2008
8/1/2008

8/1/2008

8/1 1/2008

8/11/2008

46
46
38
38
38
38
38

Jul-10
Jul-10
Jul-10
Jul-10

NYMEX

NYMEX

NYMEX

NYMEX

Collar

Collar

Bought Call at
Sold Put at
Bought Call at
Sold Put at

$0.660
$0.150
$0.655

$0.150

$4.082
$4.082
$4.082
$4.082

60th

10th

60th

10th

$9.50
$6.50
$9.50
$6.50

13%
13%
16%
16%

42%

58%

9/4/2008

9/4/2008

9/5/2008

9/5/2008

38
38
38
38

Jul-10
Jul-10

16
16

NYMEX
NYMEX

Bought Call at

Ca0 6 read Sold Call at
$0.565

($0.100)
$4.082
$4.082

60th
100th

$9.40
$13.00

42%
42%

100% 10/14/2008
10/14/2008

38
38

Aug-10
Aug-10
Au -10

NYMEX

NYMEX

NVMEX 3-Wa

Bought Call at
Sold Put at
Sold Call at

$1.081
($0.280)
($0.250

$4.163
$4.163
$4.163

70U)

10th

100th

$9.90
$7.00

$15.00

16%
16%
16%

8/1/2008
8/1/2008

8/1/2008

38
38
38

Aug-10

Aug-10
Au -10
Aug-10
Au -10
Aug-10
Au -10
Aug-10
Aug-10
Aug-10

17
17
17

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

3-Wa

Collar

Collar

3-Wa

Bought Call at
Sold Put at
Sold Call at

Bought Call at
Sold Put at

Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at

$1.070
($0.350)
($0.200

$0.660
$0.150
$0.650

$0.150
$0.770

($0.300)
($0.170)

$4.163
$4.163
$4.163
$4.163
$4.163
$4.163
$4.163
$4.163
$4.163
$4.163

50th

10th

100th
7001

10th

70th

1081

50th

1081
100th

$9.10
$7.00

$14.80
$10.00
$6.50
$9.95
$6.50
$8.90
$6.00

$14.00

13%
13%
13%
16%
16%
13%
13%
45ok

45%
45%

29%

103%

8/20/2008
8/20/2008

8/20/2008
9/4/2008

9/4/200S

9/5/2008

9/5/2008

10/22/2008

10/22/2008
10/22/2008

38
38
38
38
38
38
38
38
38
38

Sap-10
Sap-10
Sa 10
Sa 10
Sap-10
Sep-10
Sep-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10

12
12
12

18
18
18

17
17
17
18
18

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3-Wa
Call

3-Wa

3-Wa

Collar

Bought Call at

Sold Put at
Sold Call at

Bou ht Call at
Bought Call at
Sold Put at
Sold Call at

Bought Call at

Sold Put at

Sold Call at
Bought Call at
Sold Put at

$1.115
($0.400)
$0.200
$0.340
$0.965

($0.300)
($0.200)

$1.040
($0.300)
$0.230)
$0.700

($0.200

$4.213
$4.213
$4.213
$4.213
$4.213
$4.213
$4.213
$4.340
$4.340
$4.340
$4.340
$4.340

60&II

10th

100th
100th
40th

10th
100th

40th

10th

10001
80&II

10th

$9.30
$7.00

$16.00
$12.80
$8.50
$5.60

$13.95

$9.00
$6.50

$15.00
$10.00
$6.00

29%
29%
29%
27ok

44%
44%
44%

28%
28%
28ok

30%
30%

29%

56%
100%

28'k

8/29/2008
8/29/2008
8/29/2008

9/5/2008
10/20/2008
10/20/2008
10/20/2008

9/29/2008

9/29/2008
9/29/2008
10/7/2008

10/7/2008

41
41
41
41
41
41
41

61
61
61
61
61

Oct-10
Oct-10

Nov-10
Nov-10

Nov-10

26
26

30
30

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

Bought Call at

CaU 8 read Sold Call at

Bought Call at

Call S read Sold Call at

Call Bou ht Call at

$0.510
($0.200)

$0.480
$0.170)
$0.330

$4.340
$4.340

$4.735
$4.735
$4.735

9001
100th

90th
100th

90th

$11.50
$15.00

$12.25
$16.00
$8.85

43%
43%

57%

4%

100%

60%

10/20/2008
10/20/2008

1 1/3/2008

1 1/3/2008

11/4/2009

61
61

53
53
53

South Carolina

Last Day

Settle (L) I
Counterp Penultimate Tool

Month Contracts arty (P) I

European (El

May-10 6 NYMEX P Bought Call at

May-10 6 NYMEX P Sold Put at

May-10 6 NYMEX P 3-Way Sold Call at
May-10 6 NYMEX P Bought Call at

May-10 6 NYMEX P Collar Sold Put at

May-10 6 NYMEX P Bought Call at

May-10 6 NYMEX P Collar Sold Put at
Bought Call at

Collar Sold Put at
May- 10 6 NYMEX P

May-10 6 NYMEX P
May-10 19 NYMEX P Bought Call at

May-10 19 NYMEX P Call Spread Sold Call at

May-10 18 NYMEX P Bought Call at

May-10 18 NYMEX P Call Spread Sold Call at

Jun-10 7 NYMEX P Bought Call at

Jun-10 7 NYMEX P Sold Put at

Jun-10 7 NYMEX P 3-Way Sold Call at

Jun-10 6 NYMEX P Bought Call at

Jun-10 6 NYMEX P Collar Sold Put at

Jun-10 7 NYMEX P Bought Call at

Jun-10 7 NYMEX P Collar Sold Put at

Jun-10 6 NYMEX P Bought Call at

Jun-10 6 NYMEX P Collar Sold Put at

Jun-10 20 NYMEX P Bought Call at

Jun-10 20 NYMEX P Call Spread Sold Call at

Jun-10 20 NYMEX P Bought Call at

Jun-10 20 NYMEX P Call Spread Sold Call at

Jul-10 5 NYMEX P Bought Call at

Jul-10 5 NYMEX P Sold Put at

Jul-10 5 NYMEX P 3-Way Sold Call at

Jul-10 6 NYMEX P Bought Call at

Jul-10 6 NYMEX P Collar Sold Put at

Jul-10 5 NYMEX P Bought Call at

Jul-10 5 NYMEX P Collar Sold Put at

Jul-10 6 NYMEX P Bought Call at

Jul-10 6 NYMEX P Collar Sold Put at

Jul-10 16 NYMEX P Bought Call at

Jul-10 16 NYMEX P Call Spread Sold Call at

6 NYMEX P Bought Call at

6 NYMEX P Sold Put at

6 NYMEX P 3-Way Sold Call at

Aug-10

Aug-10

Au_-10

Aug-10

Aug-10

Au_-10

Aug-10

Au_-10

5 NYMEX P Bought Call at

5 NYMEX P Sold Put at

5 NYMEX P 3-Way Sold Call at

6 NYMEX P Bought Call at

6 NYMEX P Collar Sold Put at

Aug-10

Au_-10

5 NYMEX P Bought Call at

5 NYMEX P Collar Sold Put at

Aug-10

Aug-10

Aug-10

Sep-10

Sep-10

Sep-10

Sep-10

17 NYMEX P Bought Call at

17 NYMEX P Sold Put at

17 NYMEX P 3-Way Sold Call at

12 NYMEX P Bought Call at

12 NYMEX P Sold Put at

12 NYMEX P 3-Way Sold Call at

11 NYMEX P Call Bou_lht Call at

Sep-10

Sep-10
Sep-10

Oct-10

Oct-10

Oct-10

Oct-10

Oct-10

18 NYMEX P Bought Call at

18 NYMEX P Sold Put at

18 NYMEX P 3-Way Sold Call at

17 NYMEX P Bought Call at

17 NYMEX P Sold Put at

17 NYMEX P 3-Way Sold Call at

18 NYMEX P Bought Call at

18 NYMEX P Collar Sold Put at

Oct-10 26 NYMEX P Bought Call at

Oct-10 26 NYMEX P Call Spread Sold Call at

Nov-10 30 NYMEX P Bought Call at

Report as of 3/3112010 Close

Purchase Price Strike I Price I % Cumulative

Price (GDI) Decile Ceiling Time Coverage Coverage
I Floor

$1.009 $3,869 60th $9.10 P 14%

($0.340) $3.869 10th $6.80 P 14%

($0.140) $3.869 100th $16.00 P 14%
$0,820 $3.869 60th $9.35 P 14%

($0.300) $3.869 10th $7.00 P 14%

14%

28%

42%

56%

$0.660 $3.869 50th $9.15 P 14%

($0.150) $3.869 10th $6.50 P 14%

$0.660 $3.869 50th $9.15 P 14%

($0.150) $3.869 10th $6.50 P 14%

$0.530 $3.869 60th $9,25 P 44%

($0.080) $3,869 100th $13.25 P 44%

100%

$0.410 $3.869 80th $10.25 P 42%

($0.140) $3.869 100th $13.25 P 42%

142%

15%$1.009 $3.965 70th $9.25 P 15%

($0.340) $3.965 10th $6.80 P 15%

($0,140) $3.965 100th $16.00 P 15%

$0.825 $3.965 60th $9.40 P 13%

($0.300) $3.965 10th $7.00 P 13%

28%

$0.660 $3.965 60th $9.50 P 15%

($0,150) $3.965 10th $6.50 P 15%

43%

$0.660 $3.965 60th $9.40 P 13%

($0,150) $3.965 10th $6.50 P 13%

57%

$0.530 $3.965 60th $9.35 P 43%

($0.080) $3.965 tOOth $13.00 P 43%

$0.470 $3.965 80th $10.00 P 43%

($0.180) $3.965 100th $13.00 P 43%

100%

143%

13%

29%

42%

58%

$0.990 $4.082 70th $9.80 P 13%

($0.270) $4.082 10th $7.00 P 13%

($0.200) $4.082 100th $15.00 P 13%
$0.855 $4.082 70th $9.65 P 16%

($0.330) $4.082 10th $7.00 P 16%
$0.660 $4.082 60th $9.50 P 13%

($0.150) $4.082 10th $6.50 P 13%
$0.655 $4.082 60th $9.50 P 16%

($0.150) $4.082 10th $6.50 P 16%
$0.565 $4.082 60th $9.40 P 42% 100%

($0.100) $4.082 100th $13.00 P 42%

$1.081 $4.163 70th $9.90 P 16% 16%

($0.280) $4.163 10th $7.00 P 16%

($0.250) $4.163 100th $15.00 P 16%
$1.070 $4.163 50th $9.10 P 13% 29%

($0.350) $4.163 10th $7.00 P 13%

($0.200) $4.163 lOOth $14.80 P 13%
45%

58%

$0.660 $4.163 70th $10.00 P 16%

($0.150) $4.163 10th $6.50 P 16%
$0.650 $4.163 70th $9.95 P 13%

($0.150) $4.163 10th $6.50 P 13%

$0.770 $4,163 50th $8.90 P 45%

($0.300) $4.163 10th $6.00 P 45%
($0.170) $4.163 100th $14.00 P 45%

103%

$1.115 $4.213 60th $9,30 P 29%

($0.400) $4,213 10th $7.00 P 29%

($0.200 / $4.213 100th $16.00 P 29%

29%

$0.340 $4.213 lOOth $12.80 P 27% 56%

$0.965 $4.213 40th $8.50 P 44%

($0.300) $4.213 10th $5.60 P 44%

($0.200) $4.213 lOOth $13.95 P 44%

100%

$1.040 $4.340 40th $9.00 P 28%

($0.300) $4.340 10th $6.50 P 28%

($0.230) $4,340 100th $15.00 P 28%
$0.700 $4.340 80th $10.00 P 30%

($0.200) $4.340 10th $6.00 P 30%

28%

57%

$0.510 $4.340 90th $11.50 P 43%

($0.200) $4.340 100th $15.00 P 43%

100%

$0.480 $4.735 90th $12.25 P 57% 57%

Trade Date

712812008

712812008

712812008

811112008

8/11/2008

91412008

91412008

91512008

91512008

1011412008

1011412008

10/30/2008
t 013012008

712812008

7/28/2008

712812008

8/1112008

811112008

91412008

9/4/2008

91512008

91512008

10114/2008

10114/2008

1013012008
1013012008

811/2008

81112008

81112008

811112008

8/11/2008

91412008

91412008

91512008

91512008

1O/1412008
1011412008

81112008

81112008

81112008

812012008

8/20/2008

812012008

91412008

91412008

91512008

91512008

1012212008

10122/2008

10122/2008

812912008

812912008

8/2912008

91512008

10/20/2008

1012012008
10/20/2008

912912008

912912008

912912008

10/7/2008

10/-/12008

1012012008

1012012008

111312008

Max#

Contracts

43

43

43

43

43

43

43

43

43

43

43

43
43

46

46

46

46

46

46

46

46

46

46

46

46

46

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38

38
38

41

41

41

41

41

41

41

61

61

61

61

61

61

61

53

111312008 53
Nov-10 30 NYMEX P Call Spread Sold Callat ($0.170) $4.735 100th $16.00 P 57%

Nov-10 2 NYMEX P Call Bou_lht Call at $0,330 $4.735 90th $8.85 P 4% 60% 111412009 53



Nov-10 10 NYMEX P E Call Bou ht Call at $0.207 $4.735 60th $6.75 P 19% 79% 3/17/2010 53
Nov-10 11 NYMEX P E Call Bought Call at $0.185 $4.735 50th $6.40 P 21% 100% 3/31/2010 53

Dec-10 28 NYMEX P Call Bou ht Call at $0.360 $5.190 100th $9.00 P 41% 41% 12/1/2009 69
Dec-10 13 NYMEX P E Call Bou ht Call at $0.220 $5.190 70th $7.15 P 19% 59% 3/10/2010 69
Dec-10 14 NYMEX P E Call Bought Call at $0.305 5.190 50th $6.20 P 20% 80% 3/30/2010 69

Jan-11 15 NYMEX P E Call Bou ht Call at $0.260 $5.410 100th $9.20 P 20% 20% 1/28/2010 76
Jan-11 15 NYMEX P E Call Bou ht Call at $0.365 $5.410 90th $7.65 P 20% 39% 2/24/2010 76
Jan-11 16 NYMEX P E Call Bought Call at $0.332 $5.410 60th $6.60 P 21% 61% 3/24/2010 76

Feb-11 12 NYMEX P E Call

Feb-11 12 NYMEX P E Call
Feb-11 11 NYMEX P E Call

Mar-11 18 NYMEX P E Call

Bou ht Call at $0.264 $5.378 100th $9.35 P 20%
Bou ht Call at $0.365 $5.378 90th $7.75 P 20%
Bought Call at $0.310 $5.378 60th $6.85 P 19%

Bou ht Call at $0.230 $5.278 100th $8.50 P 39%

59% 3/24/2010 59

39% 3/2/2010 46

20% 1/29/2010 59
41% 2/23/2010 59

Mar-11 10 NYMEX P E Call Bought Call at $0.330 $5.278 70th $7.00 P 22% 61% 3/15/2010 46
pr- 1 all Boug t at at .08 h 00 0'o 3/ 1/ 1 4

Reviewed by: SEW 4/1/1 0

Nov-10 10 NYMEX P E Call Bought Callat $0.207 $4.735 60th $6.75 P 19% 79% 3/17/2010 53
Nov-10 11 NYMEX P E Call Bought Callat $0.185 $4.735 50th $6.40 P 21% 100% 3/31/2010 53

Dec-10 28 NYMEX P Call Bought Call at

Dec-10 13 NYMEX P E Call Bought Call at
Dec-10 14 NYMEX P E Call Bought Call at

$0.360 $5.190 100th $9.00 P 41% 41% 12/1/2009 69

$0.220 $5.190 70th $7.15 P 19% 59% 3/10/2010 69
$0.305 $5.190 50th $6.20 P 20% 80% 313012010 69

15 NYMEX P E Call $0.260 $5.410 10Oth $9.20 P 20% 20% 112812010 76Jan-11 Bought Call at

Jan-11 15 NYMEX P E Call Bought Callat $0.365 $5.410 90th $7.65 P 20% 39% 2/24/2010 76
Jan-11 16 NYMEX P E Call Bought Callat $0.332 $5.410 60th $6.60 P 21% 61% 3/24/2010 76

Feb-11 12 NYMEX P E Call Bought Callat $0.264 $5.378 100th $9.35 P 20% 20% 1/29/2010 59

Feb-11 12 NYMEX P E Call Bought Callat $0.365 $5.378 90th $7.75 P 20% 41% 212312010 59
Feb-11 11 NYMEX P E Call Bought Call at $0.310 $5.378 60th $6.85 P 19% 59% 312412010 59

Mar-11 18 NYMEX PE Call Bought Call at $0.230 $5.278 10Oth $8.50 P 39% 39% 3/2/2010 46
Mar-11 10 NYMEX P E Call Bought Call at $0.330 $5.278 70th $7.00 P 22% 61% 3115/2010 46

Apr-11 26 NYMEX P E Call Bought Callat $0.300 $5.080 50th $6.20 P 60% 60% 3/31/2010 43

Reviewed by: SEW4/1/10


